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On the Gehring—Hayman Property,
the Privalov—Riesz Theorems,
and Doubling Measures

JosE G. LLORENTE

1. Introduction and Main Results

The motivation for the results in this paper is threefold. First, in [BKR] the au-
thors observed that a number of relevant results on conformal mapping rely on
only two properties of the derivative | f'| of a conformal map f of the unit disk
in the complex plane: the Harnack property (H) and the so-called volume growth
property (VG).

Let p: ]R]i“ — (0, +00) be a continuous function (a metric density) in the
upper half-space. We say that p satisfies Harnack’s property (H) with constant C
if, for each z = (a,t) € ]RQV_H,

C_1 < M < C
p(q)
whenever w, g € B(z, 31). (See the end of this section for notation.)
Associated to a metric density p in R]_Vﬁ', we define the p-length of a curve I'
in R as

length,, (") = / p(z) |dz|
r

and the p-distance
dy(w,q) = ilgf length,(T")

forw,q € RQV_H, where the infimum is taken over all curves in RTFI joining w, q.
Then d,, is a distance in R ™. If p(x,1) = 1/1, then d,, is the hyperbolic distance
in R’X’Ll. We recall that the hyperbolic geodesics are exactly the vertical lines and
the circles ending orthogonally at the boundary.

If e RV and r > 0 then B,(z,r) denotes the open ball of center z and radius
r in the distance d,. We say that p satisfies the volume growth condition (VG)
with constant C if

1o(By(z,1)) < CrM™!

for all z e RY ™" and r > 0, where u,, is the volume measure associated to p.
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From the distortion theorem for conformal mappings [P], it follows that if f is
conformal in ]Ri then p = | f'| satisfies (H) with respect to some absolute con-
stant. On the other hand, it is elementary that | f’| also satisfies (VG) for some
absolute constant and N = 1. Following [ABH; BHR; BK; BKR], those met-
ric densities p in RJXH satisfying (H) and (VG) are called conformal metrics. In
[BKR] it was shown that most of the results on the boundary behavior of con-
formal maps still hold for conformal metrics (the Gehring—Hayman theorem and
Beurling’s radial limit theorem among them).

We say that a metric density p in RZXH satisfies the Gehring—Hayman property

(GH) with constant C if, for each w, g € RY*" and for any curve I' ¢ RY ™ with

endpoints w, g,
/p > Cf o
r Ty

where I is the hyperbolic geodesic joining w and g. Then we have the following
theorem.

TaeoreMm A [BKR, Thm. 3.1].
(H) +(VG) = (GH);

that is, conformal metrics satisfy (GH).

When p = | f'| for some conformal mapping f, we recover the classical Gehring—
Hayman theorem [GHa]. In [BaBu] can be found further geometrical implications
of the Gehring—Hayman property in more general settings.

A second motivation comes from the Privalov—Riesz problems for quasiconfor-
mal mappings or, more generally, for conformal metrics. We recall that a classical
theorem of Privalov (see [P, Chap. 6]) states that if f is analytic in the upper
half-plane R%r then

ml{xeR : lim £(2) =o} —0,

where the limit must be understood in the angular sense and m; is 1-dimensional
Lebesgue measure. Observe that no growth restriction on f is needed here.

A close companion to the Privalov theorem is the Riesz theorem (see [P, Thm.
6.8]): suppose now that F': ]RZJr — Qs conformal, where Q C R? is a Jordan do-
main. Then F’ belongs to the Hardy space H'! if and only if H!(dQ) < oo, and
in this case the restriction of F to R U {oo}, which is a homeomorphism into 9<2
by [P, Thm. 2.3], is absolutely continuous in both directions, in the sense that

mi(E)=0 < H (F(E))=0

for E C R. Here H' denotes 1-dimensional Hausdorff measure in the plane. The
implication to the right (direct absolute continuity) follows from the fact that F' €
H', while the implication to the left (inverse absolute continuity) requires Pri-
valov’s theorem. Observe also that, since the vertical asymptotic behavior of F’
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is comparable (up to multiplicative constants) to the angular behavior (see [P,
Chap. 1]), it follows from Privalov that

ml{x eR: lim F/(x,1) = 0} —0.
t—
Now, let F: ]R]i“ — RN*! be quasiconformal with N > 2. Then the limit
lim F(x,1) = /(x)
t—

exists for x € RY outside an exceptional set of (N + 1)-capacity 0—in particu-
lar, of Hausdorff dimension O [V, Thm. 15.1]. The averaged derivative of F is

defined by e
+
ar(x,t) = <][ Jr dmN+1> ,
B((x,1),1/2)

where Jr is the Jacobian determinant of F, which exists almost everywhere and is
strictly positive in RTFI. An equivalent version of ar was first introduced in [AG].
Since quasiconformal maps do not, in general, have pointwise derivatives, it turns
out that ar is a satisfactory quasiconformal substitute of the modulus of the de-
rivative of a conformal mapping. One of the links between quasiconformal theory
and the general theory of metrics developed in [BKR] is that ar is a conformal
metric if F is quasiconformal [BKR, Ex. 2.4).

On the other hand, it has been shown in [ABH, Thm. 1.1] that the boundary func-
tion f has distributional derivatives provided that F' belongs to the so called Riesz
class, meaning that ar satisfies an appropriate Hardy-type condition. Therefore,
it is natural to ask (see [ABH, Prob. 1.3]) whether

my{x €eRY : Df(x) =0} =0, (1.1)

which can be seen as a quasiconformal analogue of Privalov’s theorem.

In view of the connection between mappings and metric densities, it is also
asked (in [ABH, Prob. 4.2]) whether a conformal metric p in R]XH in the appro-
priate Riesz class verifies Privalov’s theorem in the sense that

mN[xeRN:}%p(x,z) =o] —0. (1.2)

It turns out that an affirmative answer to (1.2) would yield an affirmative answer
to (1.1) (see [ABH]). It is also remarked there that standard sawtooth arguments
show that the general case would follow from the case where F or p is assumed
to satisfy a Riesz condition. This fits with the spirit of Privalov’s theorem in the
classical case, as mentioned previously.

Regarding the problem of absolute continuity, it is proved in [BK] that F be-
longs to the Riesz class if HV(dQ2) < oo, where Q = F(RIX“). Examples in [H]
show that the direct absolute continuity does not hold in general, even when 052
satisfies assumptions stronger than HV(32) < oo. On the other hand, by [BK,
Lemma 6.2] it follows that a positive answer to (1.2) would solve the problem of
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inverse absolute continuity. We refer to [ABH] for some partial results and further
comments.

The third motivation is that an interesting link between doubling measures on
RY, metrics in R'f_“, and the Gehring—Hayman property has been shown in [DS]
and [S1]. We say that a positive measure u on R" is doubling if

n(2B) < Cu(B)
for each ball B and some C > 0, where 2B is the ball concentric to B and twice
its radius. Now, if u is a doubling measure on RY, define a metric density o, in
R as

/N
w(B(x, t))) _ (13)

pu(x,t)z ( tN

Then p,, satisfies (H) (with constant depending only on N and the doubling
constant). Motivated by questions of bi-Lipschitz embeddings (see also [S2]),
David and Semmes [DS; S1] observed that the celebrated Gehring lemma [G] on
the self-improving of regularity for quasiconformal mappings could be adapted to
more general situations. From their program it follows in particular that the reg-
ularity of w is closely related to certain geometric properties of p,. Namely, the
following theorem is a restatement, in slightly different terms, of Proposition 3.4
in [S1].

THEOREM B [S1, Prop. 3.4]. Let u be a doubling measure on RN, N > 2, and
let p,, be defined by (1.3). Assume that p, satisfies (GH). Then  is absolutely
continuous with respect to N-dimensional Lebesgue measure, and its density is a
strong Aoo-weight.

Note that even though the hypothesis in [S1, Prop. 3.4] in terms of p,, looks weaker
than (GH), it turns out to be equivalent; this is shown by [S1, Lemma 3.3], Propo-
sition 4.2, and a standard argument with Whitney balls. Theorem B states that,
when p is the special lift associated to a doubling measure 1 on RY given by (1.3),
then the assumption that p satisfies (GH) (it automatically satisfies (H) because of
the doubling property) implies that p has a nice boundary behavior; in particular,

mN{x R :lim p(x,1) = 0} -0,
r—

so p,, satisfies Privalov’s theorem.

For example, the metric densities p;(x,?) = ¢ and p,(x,t) = 1/t both satisfy
(H) in Rﬁ“. Observe that p, trivially satisfies (GH) but p; does not. In fact, no
metric in RY ™ that is continuous in R¥ and vanishing on some rectifiable curve
in RY can satisfy (GH) (see [BKR, Secs. 2.8 & 2.9] for more examples). Further-
more, it is easy to check that p, does not satisfy (VG).

Note that the Gehring—Hayman property can be seen as a sort of subharmonic-
ity property of the metric density that seems to prevent it from being small at a
large part of the boundary. By Theorem B and all the preceding comments, one is
tempted to believe that the Privalov problem might be related to (GH), indepen-
dently of the conformality of the metric. For instance, we could even ask whether
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(H) and (GH) together imply (1.2) for a general metric density p in R'XH. The ex-
amples in Theorems 1 and 2, the main results of the paper, show that this is not
the case, although it turns out that the metrics used there are not conformal in gen-
eral (see the corollary to follow). This seems to reinforce the idea that the Privalov
problem should be very much related to conformality.

But Theorems 1 and 2 say also a bit more: suppose that we restrict our atten-
tion to metrics obtained as special liftings of doubling measures on R". Then we
can ask how stable Theorem B is to perturbations in the definition of p,. More
precisely, for a doubling measure 1 on RY and a certain nondecreasing function
¥ : [0, 400), suppose we define

/N
n(B(x, t))) ' (L4)

i = (M

Observe that the choice ¥ = 1 gives p,,. From Theorem B it follows that, in order
to destroy the absolute continuity of w in (1.4), some restriction on the size of
will be needed. Theorem 2 shows that ¥/(0) = 0 is essentially the only such re-
striction, whereas Theorem 1 states that, for weight functions of the form ¥ (¢) =
¢4, the situation can also change dramatically as soon as ¢ > 0. All of this shows
that Theorem B is quite sensitive to perturbations in the definition of p,, in (1.3).
We do not know whether a quasiconformal mapping in the upper half-space can
be constructed in such a way that the trace of its Jacobian on the boundary exhibits
similar properties to that of the measures in Theorems 1 and 2.

THEOREM 1. Let ¢ > 0 and define y.(t) = t°if 0 <t < land Y:.(t) = 1if
t > 1. Then, for each n > 0, there is a singular doubling measure i1 on RN (with
doubling constant depending only on N, ¢, and n) such that, if we define

/N
) (u(B(m))) |

tNpr (1)
then (a) .0
lim 2220
t—0 t

for my-a.e. x € RN and (b) p satisfies (H) and (GH) with constants depending
onlyon N, ¢, and 1.

It is a well-known fact that, given a doubling measure 1 on RY, there is a positive
number d (depending only on N and the doubling constant) such that w(E) > 0
implies dim E > d, where dim denotes Hausdorff dimension. This remark applied
to the set £ = {x : Du(x) = oo}, together with Theorem 1, gives the following
corollary (see [BKR]).

COROLLARY. Ifin Theorem 1 we choose ¢ = N and let n be any absolute posi-
tive constant, then

1
dim{xeRN:/ p(x,t)dt:oo} > d(N) > 0.
0

In particular, p cannot be a conformal metric.
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THEOREM 2. Let ¥o: [0,1] — [0,1] be continuous and nondecreasing, with
Yo(0) = 0 and Yo(1) = 1. Then there is a singular doubling measure i1 on RY
(with doubling constant depending only on N) and a continuous, nondecreasing
function v : [0, 00) — [0, 00) with ¥(0) = 0 and W > V¢ in [0, 1] such that, if

u(Bx, )\
Ny (1) ’
then p satisfies (H) and (GH) (with constants depending only on N) and

p(x,1) = (

lirr(l),o(x, t)=0
t—
formy-a.e. x e RV,

The structure of the paper is as follows. In Section 2 we construct the class of
doubling measures that will be used later, and Section 3 describes some symmetry
properties of those measures. Section 4 is devoted to the analysis of the Gehring—
Hayman property for metrics of the form (1.4), and in Section 5 the boundary
behavior of these metrics is studied with the help of martingale techniques.

NoTATION. Whenever x € R” and r > 0, B(x,r) denotes the Euclidean ball of
center x and radius r; R’_Vﬁl denotes the upper half-space {(x,?) : x € RN, t > 0}.

Given p €N, for each k € N we define F; ,, the family of p-adic cubes of gen-
eration k in RY, by

N
Fip = {H[(mj — l)p_k,mjp_k) mpeZ,1<j< N};

Jj=1

numbers of the form {mp ¥, m € Z} will be referred as the p-adic numbers of gen-
eration k. Given Q € Fi_y ,, there is a natural decomposition of Q into pV cubes
in Fy, », which will be called the descendents of Q.

For any cube Q, we use /(Q) to denote the side-length of 0. A curve y in R”
joining two points x, y € R” is any continuous mapping y : [a, b] — R”" such that
y(@) =xandy(®) =y.

Finally, C might denote successive positive constants during the same proof.

2. A Certain Family of Doubling Measures

Fix an odd integer p > 3 and a positive number 8 such that 0 < § < p~". Let
(8k)7=, be a sequence of nonnegative numbers such that § < §; < p’N forall k e
N, and set

1—6;

ay = ——
k V1

(observe that a; > §;). We will construct a positive measure u in RY by specify-
ing it on each F; ,, the family of p-adic cubes of generation k.

Set u(Q) = 1for each Q € F , and assume that y has already been defined
on Fj , with j <k — 1. If Qy_; € Fr_1,p then Oy, has pY p-adic descendents



Gehring—Hayman Property, Privalov—Riesz Theorems, Doubling Measures 559

of generation k and, since p is odd, one of them contains the center of Q;_;. Let
us call this centered cube Q. Then, if Oy C Qi and Qy € F; ,, we define

arr(Qr-1) it Qp # 0Of,
S (Qr-1) if Qp = Q.

Hence the measure has been also defined on F . Since ]_[,fin ay =0forallne
N, it can be checked [Sh, p. 152] that u defines a Borel positive measure in R".
This type of asymmetric weight construction is well known.

Let us first show that u is doubling. The main idea here is that ¢« has been con-
structed in such a way that the distortion between any two adjacent p-adic cubes
of the same generation is controlled by some fixed constant, even if the cubes are
not p-adic “siblings”. The next two properties of p will be needed in the sequel.

n(Qr) = {

(i) If O, Q; € Fi,, are adjacent (not necessarily siblings), then

a ac |\ (00 ai ag
(max{—,...,—}) < - Smax{—,...,—}. 2.1
5 5 w(Qp) 5 5

(ii) If Q¢ C Qy_1 with Oy € Fy» and Qg € Fy_1.p, then
m(Qr-1) < i
m(Or) Sk

PROPOSITION 2.1.  w is a doubling measure; that is, there exists a C > 0 (depend-
ing only on N, p, and §) such that

n(B(x,2t)) < Cu(B(x,1))

for each x e RN and t > 0.

(2.2)

Proof. By periodicity, it is enough to check the doubling property for small 7, so
we assume that 2¢ < 1. Let k; be the largest integer such that 27 < p"“, and let
k, be the smallest integer such that VN, p"‘2 < t. Now, let Q,(x) be the p-adic
cube of the generation k; containing x, i = 1,2. Then it is easy to check that:

(1) ki < kp, and ky — k| depends only on N and p;

(i) O, (x) C B(x,1);

(iii) B(x,2t) is contained in a union of 3" p-adic cubes of generation k;, with
Qp,(x) being one of the cubes and the others being adjacent to it but not nec-
essarily siblings.

From property (i) we deduce that if Q is any p-adic cube of generation k; that
is adjacent to Qy, (x), then

aj Ag,
5.

5 S_}M(Qk‘(x)) < Cop(Qi(x)),
1 ki
where C depends only on N, p, §. Therefore,

u(B(x,2t)) <N u(Q (x))

nBn) ~ Q)

n(Q) < maX{
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Yet by iterating (2.2) we obtain p(Qy,(x)) < u(Qx,) ]_[I;z:k]Jrl Sj_l, )

WBX.21) _ ayda-hit U
w(B,) — O '

3. Some Symmetry Properties of p

Suppose that © has been constructed as in Section 2. The following symmetry
properties will play an important role in our subsequent analysis of the Gehring—
Hayman property.

LemMmA 3.1. Form eNandi €({l,...,N}, let c be a p-adic number of genera-
tion m and let H be the hyperplane {x; = c} in RY. Let x,X € RN be symmetric
with respect to H. Suppose that [p~™" < dist(x, H) < (I +1)p™™ for some |l € N.
Then, for eacht > 0 we have
L mBGLD)
T u(B(x,0) T
where C = C(N, p,8,1) > 0.

Proof. If t > p™™ then the result follows from the doubling condition. If r <
p~™ (say, t < p~* with k > m) then it is enough to observe, from the symmetry
of the construction of j, that: if Qx C Qu(x), Ox C Ou(X), Ok, Ok € Fk,p» and
Qy and Qy are symmetric with respect to H, then

w(Qu) (@)

M(@) M(Qm()z) '

and from the doubling condition,
1 M(Qm()f)) -
wu(Qm(X))
where C = C(N, p,§,1) > 0. O

For the following property, we need to introduce a bit more notation. Let Q =
Ji x -+ x Jy€F,,and, foreachi =1,2,..., N, let ¢; be the middle point of
Ji. Fix k > m and set I = [¢; — 1/2p* c; +1/2p*). Then, since p is odd, IFe
Fi,pforeachl <i < N.Now,letR =1 x --- x Iy € Fi , with R C Q. For
any i, let

R* =I'x---xI', xI xIl-’fo e Iy

be the cube obtained when R is projected onto the centered k-adic bar I;* x - - - x
I x Jp x I x -+ x Iy parallel to the x; direction.

ProrosITION 3.2. Letk > m, R € Fy ,, Q € F,p, and R C Q. For each di-
rectioni (1 <i < N), if R*' is the projected cube of R along the direction i (as
before) then

“(R) = n(R™).
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Proof. Use the construction of u, the inequalities a; > &, and the fact that p is
odd. O

Proposition 3.2 expresses the fact that, for any p-adic N-dimensional cube,
gives less mass around the center of such cube.

Let Q € ,, , and k > m. A finite collection of cubes C = {Q',...,0"}isa p-
adic k-chain crossing Q if:

(i) Q' cQand Q' € Fy p,i =1,...,n;
(i) Q' and Q'*' have a common face,i =1,2,...,n — 1; and
(iii) dQ' and Q" intersect two parallel faces of Q.

If we remove the condition that all Q' belong to the same generation, we will
refer to C just as a p-adic chain crossing Q. Suppose now that Q = J; x - -+ X Jy,
that ¢; is the middle point of J;, and that /* is as in the remarks preceding Proposi-
tion3.2(i =1,...,N). Let{[y, ..., I,~-»} be the decomposition of J; into p-adic
intervals of generation k, in increasing order. Then we define the centered p-adic
k-chain crossing Q along the x; direction as Cj = {Q',..., 07"}, where Q/ =
I; x Iy x --- x I}. The centered k-chain crossing Q along the x; direction, C}, is
defined analogously.

4. Construction of p and the Gehring—Hayman Property

We now describe the type of metric densities to be used in Theorems 1 and 2.
Suppose that p, 8, (6x), i are as in Section 3. We will consider metric densities

of the form
_(nBE )\
o= (M) 0
where v : [0,00) — [0, 0c0) is continuous and nondecreasing and verifies
Y (21) < My (1), (4.2)
) =1, 4.3)
iy /N 1= 8 \'/NV

foreach k e Nand ¢ > 0, where M > 0.

Standard arguments about doubling measures show that p is continuous. On
the other hand, (4.2) and (4.4) impose restrictions on the growth of i near zero.
Inequality (4.2) directly implies that p verifies (H), whereas (4.4) is a technical
restriction that will be needed to prove (GH). Because of the periodicity of the
construction of u, (4.3) implies that p is bounded above on {(x,?) : ¢ > 1}. Note
also that, if N = 1, then (4.2)—(4.4) are automatically satisfied with ¥ = 1.

Suppose that p is as in Section 3, i verifies (4.2)—(4.4), and p is defined by
(4.1). The following theorem is the main result of this section.
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THEOREM 4.1.  Let yr: [0,00) — [0, 00) be continuous and nondecreasing, and
let r satisfy (4.2)—(4.4). If p has been defined by (4.1), then p satisfies (H) and
(GH) with constants depending only on N, p, 8, and M.

Our next proposition will state that, in the presence of (H), the Gehring—-Hayman
property is actually equivalent to an apparently weaker condition (WGH). Let p
be a metric in RY*! satisfying (H). Following [S1], for a,b € RN we let B,
be the smallest ball in R containing a and b. Also, set z,, = (c,|a — b|),
where c is the middle point on the segment [a, b]. We say that p satisfies the weak
Gehring—Hayman property (WGH) with constant C if, for each w = (a, ) and
q=(b,t)e ]R’frl with a # b and for any curve I' C RIXH with endpoints w, g
such thatI' C 4B, ;, x (0,2|a — b|], we have

/poMawm—bL
I

It is clear, from Harnack’s property and the geometry of hyperbolic geodesics,
that (H) + (GH) = (WGH). Proposition 4.2 gives the converse. Its proof uses
well-known standard arguments (see [ BKR]). We include it here for completeness.

ProrosITION 4.2.  If p is a metric in RZ_XH satisfying (H) and (WGH), then p
satisfies (GH) with constant depending on the (H) and (WGH) constants.

Proof. Let I' be a curve in R{Vﬁl joining (a,t() and (b, ;). We can assume that
a = 0and ¢y < t;. We suppose first that #; < |b]|.

Let L, be the vertical segment joining (0, #¢) and (0, |b|), L, the horizontal seg-
ment joining (0, |b|) and (b, |b|), and L3 the vertical segment joining (b, |b|) and
(b, 7). It is easy to check that it is enough to prove

/po/ p-
r LiUL,UL3

Let k be an integer such that 2¥¢y < |b| < 2K+1¢,. Then, for j < k, set
A; = B((0,0), 192 ™H\ B((0,0),102).

Observe that I must cross each annulus A; for j < k. Take asubcurveI; C I'NA;
that crosses A;, and let I; be the vertical segment joining the points (0,277) and

(0,27%%y). We claim that
/ p=C / p.
T I

J J
To prove the claim, let a;, b; be the endpoints of I';, with |a;| = 27ty and |bj| =
2/+1¢,. We distinguish two cases as follows.
Case 1: |bj| < 327ty. Here, b; € B; = {z = (x,r) : |z] = 2/*1g, |x] <
%2%0}, so we can select a subcurve o; of I'; connecting A; N {(x,7) 1 r = 27t0}
and B; with length at least C 027ty for some absolute constant Cg. Then, by (H),

/pzfpzafﬂ
Y o i
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Case 2: |bj| > %2/}0. In this case, by (WGH) we have

/pzpmMmW—MZC/n
I I;

J J

The claim is thus proved in both cases, and adding up in j yields

/PZCfﬂ
r L

Exactly in the same way we get [. o > C [, p. Finally, by hypothesis we have
Jrp = Cp(z0)bl = C [, pandso

/po/ P
T LiUL,UL3
as desired.

If we now suppose |b| < #; then the result follows in the same way. Here, it is

enough to show that
/pzc/ p-
r L\UL,

Choose k such that 2€7y < #; < 2%*'7. Now I' must cross the annuli A; =
B((0,0),2/1)\B((0,0), 2/1y), and an argument similar to the foregoing can be
repeated to yield fr p=C le p. Also, I must cross B(B, |b|/2) and so, by Har-
nack, [ p = Cp(b,1;)|b| > Csz p. Therefore,

/po/ P
r LiUL,

and the proposition follows. O

Let w = (a,t9) and ¢ = (b,1;) € R\ ™! with a # b, and let ['(s) = (¥ (s),(5)),
0<s < L,beacurvein ]R’i“joining wand g suchthatI" C 4B, ; x (0,2|a —b|].
Here s denotes arc-length of I" and we can assume that L = length(I") < oo (else
the (GH)-inequality would be trivial). By Proposition 4.2, it is enough to prove

/ p = Cp(zap)la —Dbl, 4.5)
r

where C = C(N, p,§,M) > 0.
We start with a number of reductions. The first one says that |a — b| can be
assumed to be small.

LEmMMA 4.3.  Suppose that (4.5) holds whenever |a — b| < 1. Then it also holds
when |a — b| > 1 (possibly with a different constant).

Proof. With the same notation as before, suppose that |a — b| > 1 and for m €
N choose 5o = 0 < s; < --- < s, = L such that, if a; = y(s;), then 1/2 <
laj —aj—i| < 1forl < j <m.Setl; =TI'[sj_y,s;]. Then, by hypothesis we have
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m m
/ p= Z/ p = 0(2aa laj —ajl.
r . I X
j=1"" Jj=1

Thus, from the doubling condition, (4.3), and the fact that m > 2|a — b|, we obtain
/pZCp(za,b)la—bl- O
r

The next proposition is a direct consequence of the reflection property of ;« (Lemma
3.1). We use the following notation: If H is a hyperplane in RY, if S, and S_ are
the half-spaces into which R" is divided by H, and if x € R¥, then X denotes the
symmetric point of x with respect to H and

R {x if xeS,,
x=1 _
x if xeS_.

PROPOSITION 4.4.  Let ¢ be a p-adic number of generation m, and let H be the
hyperplane {x; = c} in RN for somei,1 <i < N. Let I'(s) = (y(s),2(s)),0 <
s <L,bea curve in Rﬁ“ suchthaty C {x € R¥ : dist(x, H) < Ip™™} for some
[ e N. Define I'(s) = (y(s),t(s)) for 0 < s < L. Then,

C‘lfpS/pSCﬁp,
r r r

where C = C(N, p,8,1) > 0.

Next we will use Proposition 4.4 to see that we can restrict to the case where the
projection curve y crosses two parallel faces of some p-adic cube. If a € RV and
m € N, then each of the 3" — 1 cubes in Fom,p surrounding a will be called a neigh-
bor p-adic cube of a of generation m.

LEMMA 4.5. Letw = (a,ty),q = (b, 1), and T'(s) = (y(s),1(5)),0 <s < L,
be as before, with 0 < |a — b| < 1. Pick m € N such that 2\/Np’m <la—-b| <
2/ Np="=D_ Then there exist a Q € Fim,p» a neighbor cube of a, and a curve
f‘(s) = (7(s), 1(s)) such that § C Q crosses two parallel faces of Q and

/pofp
r T

Proof. Consider the grid F,, , formed by all p-adic cubes of generation m. Let
A(a) be the union of the 3¥ — 1 neighbor cubes of a in F,,, p- From the choice of m,
it follows that y must eventually leave A(a). Denote by y; the part of y between
a and the point where y leaves A(a) for the first time. Then y; C A(a) U Q,,(a).
Whenever y; crosses from a cube Q € F, , to an adjacent cube Q =0+ p ",
where v = Fe; forsome 1 <i < N (with {ej, ..., ey} the canonical basis in RY),
we will associate the vector v to that crossing. In this way, the p-adic m-chain
of cubes obtained by the successive cubes in F,, , crossed by y; can be identified

for some C = C(N, p,$) > 0.
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with a usual random walk Y v; in Z" consisting of unit steps along any of the
coordinate directions. We will use the following elementary fact.

CLAamM. Let (ky,...,ky) € ZV be such that |k;| < 2 foralli =1,...,N and

|kj| = 2 for some j. Then, from any given usual walk in Z" joining (0, ...,0),
and (ky, ..., ky), we can extract a subpath v+ - - - + v, withn < N + 1 such that
v = v, and {vy,...,v,_1} are orthogonal.

Let Qy,..., Q.11 be the p-adic m-chain associated to the walk vy + --- + v, of
the claim and denote by y, the corresponding subcurve of y;. The next step con-
sists of modifying y, by successive reflections on the coordinate hyperplanes in
such a way that the corresponding walk becomes simpler. More precisely, sup-
pose that we reflect y, on the hyperplane normal to v, containing the “exit face”
of Q,. Then the reflected curve is such that its associated walk no longer contains
the vectors v,. Continuing in this way (and after at most N — 1 reflections) yields
a curve y such that its associated walk is v| + v; and must therefore cross some
cube Q € F,, ,. Itis clear from the construction that Q is a neighbor cube of a.

Now, Proposition 4.4 shows that, after each reflection, the integral f - o changes
up to a multiplicative factor depending only on N, p, 5. This proves Lemma 4.5.

O

The following lemma is elementary.

LEMMA 4.6. Let Q € Fy_y, and {Q"™, ..., QP*} be a p-adic centered k-chain
crossing Q along any of the coordinate directions. Then, if ¥ satisfies (4.4),

i w@ON" _(_uw@ "
“\y(ph) “\yp&n)

Proof. From the construction of  and (4.4),

4 1/N 1= N 1/N 1/N
Yo' = [(p - 1)(ﬁ> + 8 ](M(Q)) /

i=1
k /N
>< vip ) ) (1(Q)'™. O

¥(p=®)
Now we are ready for the proof of the general case.

Proof of Theorem 4.1. By Proposition 4.2 we need only check (WGH), and by
Lemmas 4.3 and 4.5 we can assume that I'(s) = (y(s),#(s)),0 <s < L,isan
arc-length parameterization of a curve in RIXH joining w = (a,tg) and g = (b, 1)
in such a way that a and b lie on two parallel faces of some Q € F,, , and y C Q.
Then it is enough to prove

1/N 1/N
/ / <u(y(s) 1(5)) ) ds > C( Q) ) ’ “6)
(NN (1(s)) Y(p™)

where C = C(N, p,§,M) > 0.
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We start by choosing a convenient covering of I' by Whitney balls. Pick s; =
0<sy <+ <8, <Landc=c(p) > Osufficiently small that, if z; = I'(s;) =
(aj,t;) and I'; = I'[s;, 5j41], then:

(1) Fj C B(Zj,C[j);
(ii) |zj —zjpl =ctjif1 < j <n —1land |z, — q| < ct,; and
(iii) if k; € Nis such that p~™% < #; < p~®=Y then |k;;; — k;| < 1 whenever
I<i<pandj+i <n.
Set 0/ = Qi (aj), 1 < j < n. Then C = {Q,...,0"} will be a p-adic chain
crossing Q along a certain coordinate direction and, from (i) and (ii),

(@ \
C —_— .
for= _,Zl<w<l(Qf)>>

Now, for each j, let Q/* be the corresponding centered cube in Q along that
fixed direction and define C* = {Q', ..., 0™*}, whichis also a p-adic chain cross-
ing Q. From the projection property (Proposition 3.2) we have u(Q7) > u(Q/*),

o) . N

J*
[rzey (e
f T\
By eliminating superfluous cubes, we can assume that no Q'* is contained in some
other Q/* fori # j. After these reductions it is easy to check, using (iii), that C*
has the following property: if R € Fi_1 p has some p-adic descendent in C* N\ Fy ,,
then C* must contain the whole p-adic centered k-chain crossing R along the given
direction.

Now Lemma 4.6 allows us to “raise generations” in the following sense: when-
ever R* € Fy_y , contains a whole p-adic centered k-chain {R"™, ..., RP*}, we can
replace {R'¥, ..., RP*} by R*. Proceeding in this way enables us to successively
lift the largest generation of C*, and we finally obtain

/N
[o= c(w’"(‘;an)) > Cp(zan)la —bl,
r

which proves the theorem. O

5. Basic Facts about Martingales and
Application to the a.e. Behavior of p

We will exhibit examples of functions ¢ such that the corresponding p given by
(4.1) has a bad boundary behavior; in particular, it does not verify Privalov’s theo-
rem. For that, we will need to take into account the asymptotic a.e. behavior of p.

As shown in [GoN; LN], martingales are a useful tool for investigating the
growth behavior of a given measure in terms of its multiplicative properties. In
order to make the exposition as self-contained as possible, we first collect the basic
facts about martingales that will be used later.
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Let Qo = [0,1)" and p € N, p > 2. For any Qy_; € Fy_1,p, let {Q} l’;Nl be
its decomposition into disjoint p-adic cubes of generation k. If x € Q(, we recall
that QO (x) denotes the only p-adic cube in F , containing x. Suppose that v is a
probability measure in Q. We say that a real-valued sequence of functions {S,}
in Qg is a p-adic v-martingale if:

(i) each S, is constant on any Q, € F, ,; and
(ii) foreachn e Nand any Q,_i € F,_ip,

/ Sn dv = Snfl|Q,,,1V(Qn71),
Qn 1

that is,
N

Sutlo,(Qu-1) = Y Suliv(Qh),
i=l
where {Q;'l}{’zN1 are the p-adic descendents of Q,_;.
The differences X; = Sy — Sx_; are called the increments of the martingale.

Another relevant concept associated to a martingale is the quadratic characteris-
tic. If {S,} is a p-adic v-martingale, we define its quadratic characteristic (S), as

S)ulx) = ZZ ((QQf(();)( XL(0)P,

k=1 i=1

where X,i (x) = Xk'QL(.x)' Note that (S), is constant on any p-adic cube of gen-
eration n — 1 (we say that (S), is a predictable sequence) and is nondecreasing.
We set (S)oo = lim,(S),. It turns out that the quadratic characteristic determines
the asymptotic behavior of a martingale (in the same way that the area function in
harmonic analysis), as the following theorem shows.

THEOREM. Let {S,} be a p-adic v-martingale in Q¢. Then the following state-

ments hold.

(1) {(x€Qo:(S)o(x) <0} C{xeQp:3Ilim, S, < oo} v-a.e.

(ii) (Law of the Iterated Logarithm) Assume that {S,} has uniformly bounded
increments; that is, assume |Xy| < C for each k. Then

lim sup [Su(0)l =
n o 2(S)(x) loglog(S),(x)

v-a.e. on the set {x € Q¢ : (S)oo(x) = 00}.

Part (i) is due to Doob, and part (ii) is one of the versions of the law of the iterated
logarithm (LIL) as appears, for instance, in [St].

Now suppose that u is a probability measure and take v = my to be N-
dimensional Lebesgue measure in Q. The following representation ([GoN, Lem-
ma 2.1]; cf. [LN, Prop. 2.1]) explains the connections between measures and
martingales.
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PROPOSITION 5.1.  If w is a probability measure on Qy, then there exist a p-adic
my-martingale {S,} and a nondecreasing predictable sequence {A,} such that

M(Qn) = eXP{Sn - An}

Here, up to additive constants, {A,} and {S,} can be chosen to be

A(x) = p_N Z Z M(Qéch()x))
k=1 i=1

and

p
S.(x) = p-V ) M(Qk(;))’
(x)=p ;;(’g—u@p

where (as usual) {Q,i} is the p-adic decomposition of Q_1(x).
The quadratic characteristic of the martingale {S,} in this proposition is given by

PV i\2
(S)ax) = —ZNZZ(Zo “(Q';)>;

k=1 i=1 *j=1 (Qk)

as before, { O} denotes the p-adic “tower” of cubes containing x.

Now let 0 < § < & < p~". We will apply martingale techniques to describe
the asymptotic behavior of the measure p constructed in Section 3. Let {S,} be as
in Proposition 5.1. Observe that, since u is doubling, {5, } has uniformly bounded
increments. Furthermore, a simple computation shows:

n N N
Z pY —1 pY —1 1 1
An=nilogp ( pY fog pNI—=8)  pV fog pN& )’

k=1
1
1)

v 8
=Y o (S
k=1 p
Hereafter, we will denote
pN —1 pN —1 1

1
1 — log —, 5.1
8 NI —38) T N s oD

a(s) =

1=5 1/N
p®) = (p—l)(pN_1> +8% (5.2)

Then « is decreasing in (0, p~") with @(0) = 400 and a(p~™) = 0, and B is
increasing in (0, p~V) with B(0) = (p — D(p" — D™V <1 = B(1). Let us
consider two special choices of ().

(1) Set 8, = 6 for each k, where 0 < § < p~N. Then:
A, =nNlogp + na(s),

s1—1
_ . —2N 2
(S) = p~*Vnlog (p,v_l)
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(2) Fix E C N (infinite), and choose §; = § if k € E and §; = p~" otherwise.

Then
A, =nNlogp + v,a(s),

s1—1
S, = —2N v, lo 2 R
(Shh=p I
where v, = #(E N [1,n]).
We now apply the law of the iterated logarithm to the measures p constructed in

Section 3 from these particular choices. Since (S)~ = 00 pointwise in both cases,
the LIL and the values of A, and (S'), allow us to deduce the following corollary.

COROLLARY 5.2. Thereis C = C(N, p,§) > 0 such that:
(1) if pis as in case (1), then
w(Qn(x))

lim =0

n prWN+e@ g™ exp{Cy/nloglogn }
for my-a.e. x;

(i1) if u is as in case (2), then

u(Qn(x))

lim =0

n p=N exp{C/v, loglogv, — a(8)v,}

In particular, | is singular in both cases.

formpy-a.e. x.

6. Proofs of Theorems 1 and 2
Proof of Theorem 1. Let e > 0 and > 0. Pick an odd integer p such that

N_1

log -2
v 6.1)
log p

For this p, let us consider the functions «(§) and B(8) given by (5.1) and (5.2),
respectively. Then, since o(0) = co, we can choose 0 < § < p~V such that

a(8)(log p)~' > & 4+ yN.

Associated to p and to §; = 8, let u be the doubling measure corresponding to
case (1). Observe that (6.1) and the fact that 8 > B(0) = (p — )(pN —D~VN

together yield ; N
I/fa(f] 7) — p—s/N < /3((3),
Ve (p=*=D)
so ¥, verifies condition (4.4). Since conditions (4.2) and (4.3) trivially hold, it
follows from Theorem 4.1 that the metric

_(rB&)\N
? ”’”‘( D) )

verifies (H) and (GH) with constants depending only on N, €, . On the other hand,
by Corollary 5.2, the choice of §, and the doubling property, we have

fim KB

=0 tN+€+7]N
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for my-a.e. x € RY. Therefore,

p(x,1)
=0 1

my-a.e. x € RV, This finishes the proof of Theorem 1. O

Proof of Theorem 2. Fix any odd integer p, and let ¢ : [0,1] — [0, 1] be as in the
statement of the theorem. Choose 0 < § < p‘N such that

1
log 50) < a(d).
log(1/0(p™)
" log(1/B(8)
andlet E = {k e N: [M] > [M;_]} and v,, = #(E N [1,n]) (here [x] denotes
integer part of x). Then E is infinite and v,, < M,, for all n. Set vy = O for con-
venience. Now we define

Let

)

v(p™") = (BE)™.

Observe that Y(p™") > Yo(p™™) forn = 0,1,.... Extend ¢ to [0, 1] in such a
way that ¥ is nondecreasing and ¥ > . Note that, whatever the extension of
v, it will satisfy a doubling condition of the type ¥(pt) < (B(8)) > (t) if 0 <
t < p~lso¥(2t) < Cy(t) where C = C(N, p) > 0. This shows that v satisfies
(4.2). Since (1) = 1, (4.3) also holds. Finally, if § = é when k € E and §; =

p~V otherwise, then

v(p™)
Y(p~*=b)
for all k, so i satisfies condition (4.4), too; by Theorem 4.1, the metric

/N
p(r1) = <M>

= (B@)" M < B(d1)

Ny (1)
satisfies (H) and also (GH) with constants depending only on N.
Now, by Corollary 5.2, the definition of i, and the choice of §, we have

1111111 % < lirlln exp{C\/vn loglogv, — (a(&) log m)vn} =

my-a.e. x, and therefore
lin(l)p(x, t)=20
t—

mpy-a.e. x. [
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