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Potential operators, maximal functions, and

generalizations of A

CARLOS PEREZ! AND RICHARD L. WHEEDEN

1 Introduction

The purpose of this paper is to prove two kinds of weighted norm inequalities for integral
operators of potential type and their associated maximal operators in spaces of homogeneous
type. The first kind of result is an extension of a result of Muckenhoupt and Wheeden, which
showed that for A, weights in Euclidean space, a weighted L” norm of the classical Riesz
fractional integral operator I, f of a function f is equivalent to the same norm of the fractional
maximal function M, f. Our extension of this result involves fairly general integral operators
of potential type and their associated maximal operators in spaces of homogeneous type, and
classes of weights which are more general than A.,. The second kind of inequality that we will
prove gives two-weight LP, LY norm estimates for such maximal operators, assuming again an
appropriate (but substantially weakened) version of A,,. An important point here is that we
completely avoid using the “good-lambda inequality” technique of Burkholder and Gundy.
Finally, we can combine these two results to obtain two-weight L”, L norm estimates for
potential operators that improve similar ones derived by Sawyer and Wheeden.

In the usual n-dimensional Euclidean space R", if 0 < a < n, let
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denote the Riesz fractional integral of f of order «, and let

Mof(z) = sup r(B)* /B @)l dy

B:xeB

be the corresponding fractional maximal function of f, where B denotes a Euclidean ball and

r(B) is the radius of B. The pointwise inequality
Mof(z) < Claf(x),

with C' independent of x and f, follows easily from the definitions. On the other hand, the
reverse pointwise inequality is false, but it is shown in [MW] that I,f and M, f are often
comparable in norm. To be more precise, if w € A, and 0 < p < oo, then it is shown in [MW]

that

| p@Pu@de<e [ Mop@ru) i g

Rn

with ¢ independent of f. Here A,, denotes the collection of weights w on R™ with the
property that there exist constants C, > 0 such that if E is a Lebesgue measurable subset of

a ball B, then

where w(E) = [, w(z) dx and |E| is the Lebesgue measure of £ .

This estimate has had applications in potential theory, such as in the proof of the
Hedberg—Wolff theorem [AH] concerning nonlinear potentials. The corresponding theorem for
potential operators of convolution type plays a role in the proof of the characterization by
Kerman and Sawyer of trace type inequalities, which in turn have applications to eigenvalues
estimates for Schrodinger operators (see [KS]). Inequality (1) is also related to the fact that
the positive cone for the Triebel-Lizorkin space F*? , a < 0, is independent of ¢; see [JPW]

and [AH].



An example of the first kind of result that we will prove is an estimate similar to (1) but
with R™ replaced by a space S of homogeneous type, I, replaced by a potential operator

T = TK of the form
74(e) = T(fdpa) = [ £ K. )inty) 2)

where p is the underlying doubling measure on S (see §3 for the exact definitions of a space of

homogeneous type and a doubling measure), and with M, f replaced by

Mo () = My(fdu)(o) = sup (B / F@)lduy) 3)

where p(B) = ¢k (B) is a functional which acts on balls and is defined by
#(B) = sw Ky (4)
d(w.y)Zer(B)

for a sufficiently small positive geometric constant ¢ (see [SW1]). Here d(z,y) denotes the
quasimetric associated with S§. For example, in the case of the Riesz potential we have
K(z,y) = |z —y|*™ 0 < a < n, so that p(B) ~ r(B)*", and then M, reduces to the
fractional maximal operator M,. Other examples of operators of the forms (2) or (3) arise
from important differential operators; see the next section for more details.

In our generalization of (1), we will assume that the weight satisfies a condition that is
analogous to the A, condition described above but with Lebesgue measure replaced by a
notion of content, such as Hausdorff content, on the right-hand side.

An example of the second kind of result that we will prove is the two-weight estimate

(Laetsana) e ([artora) ””

with 1 < p < ¢ < oo and C independent of f. Such estimates have been studied extensively,
but the nature of the condition that we shall impose on the weights is different from

elsewhere. In particular, in addition to the necessary condition

v(B) ( /B wqdu) " ( /B vp'du> " <c,
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p =p/(p—1), for all balls B, we shall assume that v~? satisfies an appropriate A, condition
of the content type. For comparison purposes, we note that the two-weight boundedness of
M, is studied in [PW] under a different kind of strengthening of the necessary condition, such

as a Fefferman—Phong condition of the type

o e ( [ wiin) " (i [ an) e

for some r > 1. For example, weights for which just reverse doubling conditions are valid may
satisfy an A, condition of content type but not a Fefferman—Phong condition.

As mentioned earlier, it is possible to combine the two kinds of results that we will prove.
In this way, we obtain two-weight norm estimates for potential operators T'f assuming that

both weights satisfy content conditions.

2 Statements of the main results

Following [SW1], we consider potential operators of the form

T(fdo)(z / W) (2. 9)do (y). (5)

where S is a space of homogeneous type with underlying doubling measure u, and o is any
Borel measure on S. This definition agrees with (2) in case 0 = . The exact definition of a
space of homogeneous type is given is §3; by a doubling measure, we mean a Borel measure p

with the property that there is a constant C' such that for every “ball” B C §,
n(2B) < Cu(B).

As usual, 2B denotes the ball with the same center as B but twice the radius. If d(z,y) is the

corresponding quasimetric in S, we will always assume that the kernel K (x,y) is nonnegative



and satisfies the following growth conditions: there exist constants C, Cy strictly larger than
1 such that

K(l‘,y) S ClK(x/ay) if d(l‘/,y) S ng(ff,y), (6)
K(l‘,y) S ClK(xay/) if d(xay/) S ng(a:,y)

The main classical examples of such operators are the Riesz integrals I, f mentioned in the
introduction. An important class of examples for metrics other than the usual Euclidean
metric consists of potential operators related to the regularity of subelliptic differential
equations. In particular, vector fields of Hérmander type ([H]) as well as the classes of
nonsmooth vector fields studied in [FL] and [SW2| lead to integral operators of the type we
will study. In addition, the differential operators of Grushin type considered in [FGuW] (at
least in the simplest case of Lebesgue measure) are related to integrals of type (2). In fact, for

all these examples the associated potential operator has the form

_ d(z,y)
Thw) = [ 10) s di(y) 7

where d(z,y) is a distance function that is naturally related to the vector fields and B(x,r)
denotes the corresponding ball with center x and radius 7.

Associated with K is the functional ¢ = ¢ defined in (4) by

o(B)= sup K(z,y)

z,yeB
d(z,y)>cr(B)

for a sufficiently small positive geometric constant c. As mentioned earlier, p(B) ~ r(B)*™"
in the case of the Riesz fractional integral I,. In the subelliptic case (7), note that
p(B) ~r(B)/u(B).

The conditions (6) on K lead to useful growth properties of . If B is a ball and 6 > 0, let

6B denote the ball concentric with B whose radius is 6r(B). It is shown in [SWZ, (4.2) and



(4.3)] that if # > 1, then there is a constant C' depending only on 6, Cy, Cy, the constant ¢ in

(4) and geometric properties of S so that
©(B) < Cp(B) for all balls B C S. (8)
Also, for such a constant C' (but now one that is independent of ),
©(B) < Cyp(B') for all pairs of balls B" C B. (9)

We shall assume in some of our results that ¢ satisfies the following additional condition

for some € > 0:

o(B)u(B)) < C (:Egz;) o(Bo)u(By) if By C Bs. (10)

For example, in the case of the fractional integrals I, we can pick € = « in (10); for the
operator in (7), we can choose € = 1.

For any Borel measure o, we define the maximal operator

M, (fdo)(x) = sup (B) / fldo. (11)

B:xeB

Note that if 0 = p, this definition agrees with (3).

The pointwise estimate T'(fdo)(z) > c¢M,(fdo)(x) is easy to show by using the
assumptions on K. Our first main theorem will show that the opposite inequality often holds
in norm. Thus the theorem generalizes (1) for classical fractional integrals. In fact, the result
improves (1) not only by extending it to spaces of homogeneous type but also by allowing a
larger class of weights even in the usual Euclidean case. In order to state the result, we first
define a suitable class of measures in a space of homogeneous type. The definition is
motivated by a similar one in [SW1] for the usual Euclidean case, and it is most conveniently
phrased in terms of a grid D,, of dyadic cubes ). Here m is a large negative integer which

indexes the edgelengths ¢(Q) of the smallest cubes @) € D,,, namely, the smallest edgelengths



are p™ for an appropriate geometric constant p > 1, and each cube in the grid has edgelength
p* for some k > m (see §3 for details about the grid). The cubes in D,, have the important
nestedness property that if Q1, Qs € D,, and Q1 N Q5 # 0, then either Q; C Q2 or Q3 C Q.
Also, each cube @ € D,, is contained in a ball B(Q)) whose radius is comparable to the
edgelength of Q; B(Q) is called the containing ball of Q.

Given an integer m and a nonnegative functional 7(B) of balls B, we define the notion of

the 7 content of a set E, ||E||;m, as follows. If E C S, let

1B, = nf{>_7(B(Q:)) : Qi € Dy, E C UQ;}.

Thus ||E][.,, is a sort of Hausdorff content of £ associated with 7 and the grid D,,. Typical
choices of 7 are 7(B) = r(B)? for some 3 > 0, and also 7(B) = u(B). The first choice
corresponds to Hausdorff content of £ of dimension j3.

By the nestedness property of dyadic cubes, if E C @) € D,, then in the definition of
IE]|,,, we may assume that all Q; C Q. We say that a measure v € A%(7) if there are

positive constants C, independent of E, () and m such that

v(E) 1Bl \
V(Q)SO(—) it ECQeD,, (12)

T(B(Q))
where v(E) denotes the v-measure of E.
In case v is absolutely continuous with respect to u, say dv = w du, we say that
w e AY(7) if wdu € A% (7). We also use the notation w(FE) for the w du-measure of E:
w(E) = [pwdp. If dv =wdx on R", it is not hard to see that when 7 is chosen so that
7(B) = r(B)"(~ |B|), then w € A%(7) is the same as w € A, if w is a doubling weight.
If we choose 7(B) = r(B)?, 8 > 0, for all balls B, then the class A% (7) was defined in

[SW1]. In this case, we will use the notation A9 instead of A%(7), i.e.,

AP = A%(7)  when 7(B) = r(B)".
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Related notions based on balls instead of dyadic cubes can be obtained by defining
H,3(E)=inf{> 7(B): ECUB,CB} if ECB

and replacing (12) by the assumption

v(E) Hop(E)\*
V(B)go(—T(B) ) f EcCB. (13)

If v is a doubling measure, these two notions turn out to be the same for many functionals 7;
see §3 for details. Recall that we always assume that the underlying measure y is a doubling
measure.

We say that a Borel measure v satisfies the reverse doubling condition of order 3, 5 > 0, if

there is a positive constant ¢ such that

(14)

We write v € RDg for such a measure v. Any doubling measure belongs to RDg for some

B >0 by [W, p.269]. We will show in §3 that if v is a doubling measure and v € RDg, then
v € A% for the same value of 3. In fact, the assumption that v is a doubling measure is not
needed in order to conclude that v € A2 if v satisfies the following dyadic reverse doubling

condition uniformly in m:

0(Q)
(@)

B
u<Q2>zc( ) V(Q1) i Q1 Qs € Do Q1 C Q. (15)

We write v € RDgy for such v.
We can now state our first main theorem. In it, we assume that 7(B) is a functional for

which there are constants ¢, e > 0 with

a) T(Bl) S CT(BQ) if Bl C BQ

b)  7(2B) <ecr(B) for all balls B (16)

r(By)
r(Bz)

)  p(B)7T(B) < c( )€¢(BQ)T(BQ) if B, C Bs.



Theorem 2.1 Let 0 and w be Borel measures on S, T'(fdo) be defined by (5) for a kernel
which satisfies (6), and M,(fdo) be defined by (11) with ¢ as in (4). Let T be a nonnegative

functional which satisfies (16). If w € A%(7) and 1 < p < oo, then
[irtranras < c [ ou(sanyas (17)
with C' independent of f. In particular, if T satisfies (16) and w € A%(7), then
J1irwaoreas<c [onisdyre i (18)

In the important special case when 7(B) = 7(B)” for 3 > 0, Theorem 2.1 leads to the next

corollary assuming that p satisfies the doubling condition of order D, i.e., that

wB) < C (:Eg;)DM(B) for all balls B C B.

Any doubling measure satisfies the doubling condition of order D for some D > 0.

Corollary 2.2 Let 1 < p < oo, p be a doubling measure of order D, and K be a kernel such
that o satisfies (10) for some € > 0. If w and o are Borel measures on S and w € A% with

B+¢e> D, then
/ T( o) dw < C / M, (fdo)|P do. (19)
S S
In particular, (19) holds if either w € RDgy with B+¢€ > D, or if w is a doubling measure and

w € RDg with B+ ¢ > D.

For example, in the usual n-dimensional Euclidean situation with du = dz (so that
D = n), Corollary 2.2 includes the result (1) from [MW] by choosing dw = w(z)dz and § =n
since Ao, C A%. In fact, Corollary 2.2 improves the result in (1) by showing that (1) is valid
if we AP for any > n — a, since the value of € in (10) for the Riesz operator I, is a.
Corollary 2.2 thus extends the result of [R] showing that (1) is valid for any doubling weight

w which satisfies the reverse doubling condition of order 8 for some § > n — «a.
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Our proof of Theorem 2.1 is not based on the good-lambda technique of Burkholder and
Gundy [BG] used in [MW] but instead follows the line of the proof of Theorem 2.2 in [PW]
(see also [P1]) . The method is flexible enough to allow us to also derive the following
two-weight inequalities without any restriction on the weight which appears on the left. We

use the notation M f for the Hardy—Littlewood maximal function of f defined by

Mf(z) = sup / F)l duy) (20)

BxeB (B
and if k is a positive integer, M* f denotes the k-fold iterate M (M (... (Mf)...)). Also, [p]

denotes the integral part of p.

Theorem 2.3 Let
T(fdp) (s / F(y) K (2, ) du(y)
be an integral operator of type (2) with a kernel K such that (6) holds and ¢ satisfies (10).

i) If 1 < p < oo, there is a constant C such that for any weight w and all f,

/|T fduw)| wd,u<C'/ S(fdu))? MLy dyy. (21)

it) If p < 1, there is a constant C such that for any weight w and all f,

[Tt wan < ¢ [ Ony(sduy My (22)

See [P2] for the Euclidean version except in the case p < 1.

Our proof works only for potential operators and not for singular integrals. A point of
interest is that the result cannot be proved by means of good-lambda inequalities. The proof
of the cases p > 1 and p < 1 is based on “extrapolation” type techniques for non-A., weights
very much in the spirit of [CP1].

We will also derive an analogue of Theorem 2.1 for fractional maximal operators. Instead

of restricting ourselves just to M, we can consider similar operators formed by using any

10



nonnegative function ¢(B) of balls B C S which satisfies the following conditions:

(l) w(Bl) S C'(ﬂ(BQ) if Bl C B2 C CBl
c) if S is unbounded, then él)m ¥(B) =0, in the sense that

given € > 0, there exists N > 0 such that ¢(B) < e if (B) > N.

Note that condition b) corresponds to the case ¢ = 0 in (10), and hence b) is weaker than
(10). In some of our results, we assume that ¢ also satisfies the doubling condition
Y(2B) < Cy(B) for all balls B.

The main example of such a functional is ¢(B) = r(B)*/u(B) with a > 0, and in this case
condition c¢) is true if « strictly exceeds the reverse doubling order of p.

If o is any Borel measure on S (¢ may not be absolutely continuous with respect to u), we

define the maximal function M,y (fdo) by (11) with ¢ replaced by :

M, (fdo)(z) = sup (B / ) do(y) (24)

B:zeB

The next theorem concerns two-weight LP, L9 estimates for M.

Theorem 2.4 Let ¢ satisfy (23) and the doubling condition. Suppose that 1 < p < q < oo,

and let w and o be Borel measures such that o € A% (1) (i.e., 0 € A% (1) with

7(B) = 1/¢(B) for all B) and
Y(B)w(B) o (B)" < C (25)

for all balls B. If My(fdo) is the mazimal function defined by (24), then
1/q 1/p
(/SMMfda)qdw) <c (/S|fypdo—) | (26)

11



In particular, if w and v are weight functions which satisfy v € A% ()~1) and

o) ([ wran) " (o an) ) 21)

([ atetsanywyan) e ([asroran) " (25)

It is easy to see (by choosing f to be the characteristic function of a ball) that (25) is a

then

necessary condition for (26). Similarly, (27) is a necessary condition for (28). Note that the
second statement of Theorem 2.4 follows from the first by choosing dw = w? dp and

do = v~ du, and by replacing f by fv? in the conclusion of the first part.

In the special case when 7 is given by 7(B) = r(B)”, 8 > 0, Theorem 2.4 leads to the

following corollary.

Corollary 2.5 Let ¢ be a doubling functional that satisfies (23)(a),(c) and the condition

r(By)
r(Bz)

Y(B)u(Bi) < ¢ < )Eiﬁ(Bz)M(Bz)a By C B,

for some € > 0. Suppose that 1 < p < q < 00, and let w and o be Borel measures such that
U(B)w(B)1a(B)" < C

for all balls B. If o € A%, with 3+ € > D, where D is the doubling order of i, then

( / Mw(fdo)qdw) Mo ( Ak da) "

with ¢ independent of f. In particular, if w and v are weight functions that satisfy v* € A

)" ()
(oetson oy o) aet ([arroran) ’

with ¢ independent of f.

with 8 +¢€ > D and

for all balls B, then
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For example, if ¢ is the functional which corresponds to the kernel of the operator (7),
namely ¢(B) = r(B)/u(B), then we have ¢ = 1 in Corollary 2.5, and consequently the
restriction on (3 there becomes § > D — 1.

Note that in Corollary 2.5, the value of g + € is allowed to equal D while strict inequality is
assumed in Corollary 2.2. Corollary 2.5 is proved in §5.

For the purpose of comparison, we point out that estimates like (28) are proved in [PW]
without assuming that v™7 € A% (y)~!). However, the results there assume a strenghtening of

condition (27) in the Fefferman—Phong sense, such as the existence of an index r > 1 for which

o) ([ w du); uB)? (s [ o du)ri" <c

for all balls B. Strengthenings of (27) which involve other Orlicz norms of v~ are also

considered in [PW].

Finally, we can combine Theorems 2.1 and 2.4 (or Corollaries 2.2 and 2.5) to immediately

obtain two-weight norm estimates between T'(fdo) and f as follows.

Theorem 2.6 Let w and o be Borel measures on S, T'(fdo) be defined by (5) for a kernel
which satisfies (6), and let M,(fdo) be defined by (11) with ¢ as in (4) and satisfying

(28)(c). For1<p<q < oo, suppose that

6(B)w(B) 1o (B)V < C

([ o a) Teo ([uras) "

with C' independent of [ provided that either

for all balls B. Then

i) o satisfies (23)(b), 0 € A%(1/p) and w € AY(T) for any T which satisfies (16),

or
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i) o satisfies (10), o € A% and w € AP with By +¢ > D and B2+ € > D where D is the

doubling order of 1 and € is as in (10).

Part ii) of this theorem extends a result proved in [SW1] in the usual Euclidean context.
In fact, it also improves the corresponding result in [SW1] by allowing equality in the

condition involving f;.

In the next two sections, we give some background facts about spaces of homogeneous type
and Orlicz classes. We will use Orlicz spaces only in the proof of Theorem 2.3. Our main
theorems are proved after these sections beginning with the results about maximal functions
and then those for integral operators, including relations between integral operators and

maximal functions.

3 Spaces of homogeneous type

In this section, we briefly recall some basic definitions and facts about spaces of homogeneous
type.

A quasimetric d on a set S is a function d : S X § — [0, 00) which satisfies

(i) d(x,y) = 0 if and only if x = y;

(i) d(z,y) = d(y, z) for all z,y;

(iii) there exists a finite constant x > 1 such that
d(z,y) < r(d(z, 2) + d(z,y))

for all z,y,z € S.
Given z € S and r > 0, let B(x,r) = {y € S : d(x,y) < r} be the ball with center = and
radius r. If B = B(x,r) is a ball, we denote its radius r by r(B) and its center z by zp. If v

is a measure and F is a measurable set, v(F) denotes the v-measure of E.

14



Definition 3.1 A space of homogeneous type (S,d, p) is a set S together with a quasimetric

d and a nonnegative Borel measure p on S such that the doubling condition
u(B(z,2r)) < Cp(B(z,7)) (29)
holds for all x € S and r > 0.

The balls B(z,r) are not necessarily open, but by a theorem of Macias and Segovia [MS],
there is a continuous quasimetric d’ which is equivalent to d (i.e., there are positive constants
¢ and ¢y such that c;d'(z,y) < d(x,y) < cod(x,y) for all z,y € S) for which every ball is
open. We always assume that the quasimetric d is continuous and that balls are open.

If C is the smallest constant for which (29) holds, then the number D = log C' is called the

doubling order of u. By iterating (29), we have

% <C, CE?;)D for all balls B C B. (30)

We also assume that annuli in S are not empty, i.e., that B(x, R) \ B(z,r) is not empty for

all x € S and 0 < r < R < co. As mentioned before, any doubling measure i then satisfies

the reverse doubling property: there exist 6 > 0 and ¢, > 0 such that

% > ¢, (:Eg)y; for all balls B C B. (31)

We shall often use the following observation: if P and B are balls with P N B # () and
r(P) < yr(B) for some v > 0, then

PCcB (32)
with ¢, = ky + k?y 4 k2. To verify (32), note that if z € BN P and y € P, then
d(y,zp) < Kld(y,zp) + d(zp,xp)] < K[r(P) + k(d(zp, 2) + d(2,25))]

< &[r(P) + &(r(P) +r(B))] < [yr(B) + k(yr(B) + r(B))] = ¢y7(B),
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which implies (32).
We will use a grid of dyadic sets in S which are “almost balls”, as constructed in [SW1]. In

fact, the following has been proved there:

If p = 8x°, then for any (large negative) integer m, there are points {xf} and a

family D {Sk} of sets for k =m,m+1,--- and j = 1,2,--- such that

o B(x},p") C & C B(af, p**1)

e For each k = m,m +1,---, the family {£}} is pairwise disjoint in j, and

S =U;&;.

o Ifm<k<l, theneltherSk’ﬂé’l @orE’“CSl

We call the family D = U,,czD,, a dyadic cube decomposition of S and refer to the sets in
D as dyadic cubes. A dyadic cube will usually be denoted by @, and QQ* will denote the
containing ball described above with %Q* C Q C Q; thus, if Q = &) then Q* = B(zf, pF*).
We set £(Q) = r(Q*)/p and call £(Q) the “sidelength” of Q). We note that while the cubes in
each D,,, have the dyadic properties listed above, no nestedness properties of the cubes in D,,,
relative to the cubes in D,,,, are assumed if m; and my are different.

For any Borel measure w, define

Mongle) = swp — [ folde
B:xeB
r(B)>p™
and also the dyadic version
Ml go) = sup —o [ gl
QiweQ W(Q) Q

If w is absolutely continuous with respect to p, i.e., dw = wdp, then we write M, ,,g and

MY "9 instead of Mgy mg and sz”c’lu g- As usual, we say that w is a weight if w(x) is a

16



nonnegative locally integrable function with respect to u, and for a measurable set E, we
write w(E) = [, w(x) du(z).

Let us show, as mentioned in §2, that (12) and (13) are identical notions for many
functionals 7 if v is a doubling measure. In fact, we will show this is the case if 7 just satisfies
(16)(a),(b). Let v be a doubling measure. First, suppose that (13) holds for v, and let
E C Q € D,,. Given n > 0, select cubes {Q;} in D,, with £ C UQ; C @ and
> T(B(Qi)) < || Ell,,, +n, where B(Q;) denotes the containing ball of @;. Note that

E C UB(Q;) C ¢B(Q) for some geometric constant ¢ which is independent of m, E, @), and

{@i}. By (13), )
vE) _ ., (HT,cB@)(E))

J(BQ) ~(B(Q)
S r(BQ)Y
SC( ~(eB(Q)) ) '

By the properties of containing balls, and since v is doubling and (16)(a) holds, we obtain

)\ 0 Ell. +n\°
LE) <C (M) <C <””Tv—mn> 7
v(Q) T(B(Q)) T(B(Q))
and (12) follows by letting n — 0.
Conversely, suppose that (12) holds for a doubling measure v, and let £ C UB; C B. We

want to show that

= (5

for some § > 0, i.e., that (13) holds. Let m be so large that p™ << r(B). Cover B by a finite
number N; of disjoint dyadic cubes @ € D,,, with ¢(Q) ~ r(B), where N; and the constants of
equivalence are independent of B and the grid D,,. By the doubling of v, v(B) ~ v(Q) for
each such @), with similar constants of equivalence, assuming as we may that each () touches
B. By considering the sets £ N @ individually and adding, we may assume that £ C (@) for

one such Q. Also, by considering those B; with r(B;) > p™, and eventually letting m — —o0,
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we may assume that all r(B;) > p™. Cover each B; by a finite number N, (independent of i
and m) of cubes {Qij};\]jl in D,, with r(B;) = (Q;;) uniformly in ¢, j, m. It follows easily
from the properties of the quasimetric that Q);; C c¢B; for a uniform positive constant c. Since

E C U, ;Q;; and we may discard any ();; not contained in @, it follows from (12) that

E) _ <Zi7j T(B(Qij))>6

v(@) 7(B(Q))
o (BB e (5

because the number of j’s is at most Ny and (16)(a),(b) hold. Since v(B) =~ v(Q), a similar
estimate holds with v(Q) replaced by v(B) in the denominator on the left, which gives the
desired inequality.

As usual, we say that a measure v belongs to A (p) if there are positive constants C' and

v(E) < C <%)n v(B)

for every ball B and every measurable set E C B. It is not difficult to show that if v € A (1)

71 such that

then v € A% (p) (in the sense of definition (12)). In fact, let F be a set with E C UQ; C Q for

Qi, Q € Dp,. If v € A(), it follows easily that v is doubling, and then

o= (id)

for some n > 0 since ) can be included in a ball of comparable measure. Therefore, since

do = (Zia) = (Shaay)

since  is doubling. Consequently, v € A% ().

Let us now show that any measure v which satisfies the dyadic reverse doubling condition

RDgy (see (15)) belongs to A? for the same value of 3. A similar fact was shown in [SW1] in
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the Euclidean case. If ' C UQ; C @ with Q;,Q € D,,, then

uB) < S <3 (f]

since v € RDgy. Defining 7 by 7(B) = r(B)? for all B, it follows that

)ﬁu@)

W(E) < @%u(@,

where B(Q;) and B(Q) are the containing balls of @); and Q). Taking the infimum over all

such coverings {Q;} of E, we obtain that

) < o Nl
= H(BQ)

v(Q),

so that (12) holds with § = 1 and thus v € A% . The conclusion that v € A? also holds if the
hypothesis that v € RDgy is replaced by the assumptions that v € RDg and v is a doubling
measure; in fact, these assumptions are easily seen to imply that v € RDgy.

In passing, we note that if the underlying measure u € A%(7) and if v € Ay (i), namely,

for some n > 0,

v(B) = \u(B)

then also v € A%(7) for the same 7 (although the value of § for v equals 7 times the value of

@«J(@)n if EcCB,

9 for p). This follows easily from the definitions since p and v are doubling measures.

4  Orlicz spaces and Orlicz maximal functions

To prove Theorem 2.3, we will use some facts about Orlicz spaces which we recall here,
referring to [RR] and [BS] for a complete account.
A function @ : [0,00) — [0, 00) is called a Young function if it is continuous, convex,

increasing and satisfies ®(0) = 0 and ®(t) — oo as t — oo. It follows that ®(t)/t is increasing,
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and in particular that

O(yt) > yP(t) ify>1andt>0.

Sometimes we will also assume that ® satisfies the doubling condition ®(2t) < C'd(t).
For Orlicz norms we are usually only concerned about the behavior of Young functions for

t large. By definition, the Orlicz space Lg consists of all measurable functions f such that

fo () e

for some positive XA. Note that if 0 < A\; < A9, then
o (V1) < g (1Y
Ao Ao A

lim (I)<|L|>d,u:0 if f € Lo.
s A

A—00

so that

The space Lg is a Banach function space with the Luxemburg norm

110 = 17l =it > 05 [ 0§ de < 1),

Each Young function ® has an associated complementary Young function ® satisfying

t< o)D) <2t (33)

for all t > 0, where ®~! stands for the inverse function of ®. The function ® is called the
conjugate of ®, and the space Lg is called the conjugate space of Lg. For example, if

d(t) = t? for 1 < p < oo then ®(t) =¥, p' = p/(p — 1), and the conjugate space of L?(p) is
L” (). An example that we will need is ®(t) ~ t?(logt)~'~¢ for large ¢, 1 < p < 00, € > 0,
with complementary function ®(t) ~ ¥ (logt)® ~1)01+9) for large ¢ (cf. [O], p.275).

A very important property of Orlicz spaces is the generalized Holder inequality

/3 Faldi < 1£lallgls. (34)
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In order to define another maximal function which will play a role in the proof of Theorem

2.3, we need local versions of Orlicz norms. If ® is a Young function and B is a ball, let

1
1l = 1l 5 = A > 05— / o) g <1y,

For this norm, the local version of the generalized Holder inequality (34) is

1
e / Fadu < [ fllaslollss (35)

Define a maximal function corresponding to ® by

Maf(z) = sup |[fllgp- (36)
B:xeB

This maximal function has been used in the usual Euclidean context in [P1] and also in the
case ®(t) ~ tlog t in the work of T. Iwaniec and Greco [GI] and in [WW]. The norm behavior

of Mg f is closely related to the next definition.

Definition 4.1 Let 1 < p < co. A nonnegative function ®(t),t > 0, satisfies the B, condition

if there is a constant ¢ > 0 such that

CO(t)dt

/ (t) dt < 00. (37)
ot

Simple examples of functions which satisfy B, are ?=° and #?(log(1 + t))~*7%, both when

6> 0.

The relevance of condition B, stems from its relationship to the boundedness of Mg as

stated in the next theorem from [PW].

Theorem 4.2 Let 1 < p < oo and ® be a doubling Young function. Then the following
statements are equivalent.

i) ® € B, i.e., there is a constant ¢ > 0 such that

/Oo ot _ (38)

[Z
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ii) There is a constant C > 0 such that

/S Mo f(x)? du(x) < C / f(@)? du(x) (39)

for all nonnegative f.

iii) There is a constant C' > 0 such that

| Mof(@r u(@)du() <€ [ fay Mute) dute) (10)
S S
for all nonnegative f and w, where Mw s the Hardy—Littlewood mazximal function defined in

(20).

For example, in the standard case when ®(¢) = ¢" with > 1, so that

1 flle.5 = (u(B) [ |f]" dp) l/r, the equivalence of (38) and (39) reduces to the well-known

1 . 1/r
[ s (m/B'f | d“)

is bounded on LP(S, i) if and only if p > r. The characterization of B, given above was

fact that the mapping

proved in the Euclidean context in [P3] and used to derive sharp two weight estimates for the
classical Hardy—Littlewood maximal function. In the general case, the characterization of B,
plays a main role in some of the results in [PW]. For other applications to different operators

from harmonic analysis, see [P1], [P4] [P5], [P6], [CP1] and [CP2].

5 Proofs of Theorem 2.4 and Corollary 2.5
Recall that M, (fdo) is defined by

My(fdo)(z) = sup (B) /B ) do(y)

B:xeB
for any measure o and any measurable f, where ¢(B) is assumed to be nonnegative and to

satisfy (23) and also the doubling condition. To prove Theorem 2.4, we may assume that f is
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nonnegative, bounded and has bounded support. We may also assume by a limiting argument
that My (fdo)(x) is formed by taking the supremum only over balls containing = of radius at
least p™ for fixed m, where p is the constant used in §3 to construct the dyadic grid D,,. For

each integer k we let

Q= {x € S : My(fdo)(x) > +*}

where v > 1 is a constant to be chosen. For each x € (), there is a ball B, containing x with
W(B,) | fdo>A".
By

Now we claim the following:

To each B,, there corresponds a dyadic cube Q, € D,, (@, may not contain z,
although B, does) of size comparable to B, with Q, N B, # () and

k

WBQ) [ fio>T

T

where ¢ is a geometric constant.

Recall here that if @) is any dyadic cube, then B((Q) denotes the containing ball of Q; the
radius of B(Q) is comparable to the edgelength of Q.

To prove the claim, first note that we can cover B, by a fixed number N (independent of
x,7, k) of disjoint dyadic cubes ) of size comparable to B,. Indeed, let kg be the integer such
that pf < r(B,) < pfT1 and consider any m with m < ky (here p is the constant used in §3)

to construct the dyadic grid D,,. We make the following subclaim:

In D,,, there are at most N cubes {Ef" }; meeting B, (i.e., there are at most N
cubes of sidelength p* meeting B,), where N is a structural constant which is

independent of B, and m, provided that m < k.
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To prove the subclaim, fix m < ky and denote those cubes {5;70 }; in D,, which have nonempty
intersection with B, by Q;, j =1,--- ,N. The {Q,} are disjoint, and they are contained in
some fixed enlargement of B, since they touch B, and their radii are comparable to r(B;).
Thus, the sum of the (Q);) is at most cp(B,). Since the size of each @); is comparable to the
size of B,, each 11(Q);) exceeds a fixed multiple of p(B,) by doubling (in fact, the measures are
comparable). Therefore, the number N of );’s must be at most a fixed geometric constant,
which proves the subclaim.

Consequently, for any fixed m < ko, if @;,7 = 1,..., N, are the cubes in D,,, mentioned

N

above, then x, <> ", Xg . and so
z J

N
Y <U(B,) | fdo<(B,)Y | fdo
By j=1 Q;

Thus for some jg,
V< No(B,) [ fdo
Qs
Pick @, to be Q;,. Since the sizes of Q,, B, and B((),) are comparable, the claim follows by
using Q, N B, # () and the properties of .
Choosing v > ¢ we have

Y(B(Q:)) [ fdo > (41)

Define

@z{xhsw ww@»éfw>¢l}

€D :reQ

and let {Q¥}; be the maximal cubes in D,,, with
<o B@) [ fdo
Qj

Then ), = UjQ;?. Observe that if Q, is the dyadic cube from (41) then Q, C Q¥ for some j,

and hence since there exists co > 1 such that x € ¢oB(Q¥), we obtain that Q C U;coB(QF).
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Now if Q'“ is the next largest dyadic cube containing Qk then

B@) [ fdo <t

and therefore, by using the doubling property of 1,

V< uB@) | fdo <o (42)

Let M ff%n be defined as in Section 3. To prove the theorem it will enough to show that

( /S Mw(fdo)qdw) " <c ( /S (M, f)pda) " (43)

with ¢ independent of m and f, since M (‘f?in is bounded on L?(do) uniformly in m for
1 < p < oo (see for example [W], Lemma 3.8).
Now, we start with

/S My(fdo)! dw = /Q My(fdo)tdw

k k\Qk41

< 3 < Y S B

k J

< A2 Z ( /Q fda> w(COB(Q;?)).

J

Since ¢(B(Q%)) < ¥ (coB(Q%)) by (23)(a), if we use (25) for coB(Q%), we can continue with

<C ZG(B(Qf))—q/P’ (/Q fda> <C Z —a/v (/Qk_ fda) ,

P\ 4/P
<C <ZU(Q§>” (/kfda> ) ,

k,j

where we have used the facts that Q§ C B(Q¥) and that p < g¢.
Recall that €, = U; ;QF. Now let EF = Q% \ Q1. Then EF C Q \ Q11 and the sets E¥

are disjoint in both j, k. We wish to show that O'(Q?) < ca(EJ’?) if v is sufficiently large. It is
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enough to show that o(Q¥ N Qpos1) < 10(Q). If Q¥ N Q! # 0, we claim that Qi C Q.
By the dyadic structure, the only other possibility is that Q? is a proper subset of Qf“. But

then by definition of Q!
7 < Y(B(QF) fdo
Q!

< ’Yk_l

by the maximality of Qf Since v > 1, this is impossible and the claim follows. Thus
kAo k k+1 k+1
o(Qi N Q1) =0 UZ:Q%Q?H#@Q] NnQ; o UZ:Q7{_€+1CQ§CQZ

Now, since o € A% (4)~") by hypothesis, if we apply (12) with @ and E there taken to be Q¥

and Ui:Q’.“HcQ’?QfIiCJrl? then it follows that there exists § > 0 such that
i J

)

g (Ui:Qf+1cQ§Qf+l> < Zi;Qf'HcQ;? w(B(Qi‘H_l))_l
o(Qf) - Y(B(QF)™!

By (42), the last expression is at most

c|vm@) X S ra

. Ak
1:Qi+1CQ?

S—

k+1
Q"

’}/k

k )
Sc(w/%fda> g(%)%%

if we choose 7 large enough. We can now conclude the proof of (43) and hence the proof of

Theorem 2.4. In fact, since

by what we showed above, then

p\ /P N a/p
ytop g o k —1 o
(%:a(@j) (/Q?fd>> sc(% (Eﬂ(g(@?)/mfd))
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a/p
<o ([ourra)
S

since the Ejk are pairwise disjoint in 7 and k.
O

Next, we prove Corollary 2.5. In fact, it is enough to show that the hypotheses on ¢ and
in Corollary 2.5 imply that o € A%(1/4) since the corollary then follows from Theorem 2.4.
The hypotheses are that ¢ € A% with 8+ ¢ > D where D is the doubling order of y and € is

given by
(D)
7(B2)

To show that o € A%(1/4), let E be a set and suppose that E C UQ; C Q for Q;,Q € D,,.

V(Bi)u(B) < ¢ ( )€¢(B2)u(32) it By C Bs.

Write B; and B for the corrsponding containing balls: B; = B(Q;) and B = B(Q). By

hypothesis, there exists d > 0 such that

Ca) <= ()
<ey (B T(Bi))ﬂ_D by the doubling of s

(BA) <7°(Bz') ) r

N By
a Zl/ww)'

Taking the infimum over all @ and {Q;}, and raising both sides to the power §, we obtain

o(B) _  (1Elyen\’
Q) = (1/¢<B>) |

This shows that o € A%(1/1), and the proof is complete.
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6 Proofs of Theorem 2.1 and Corollary 2.2

The proof of Theorem 2.1 is a variant of that of Theorem 2.2 from [PW]. For f, g > 0, we
start by showing that

[ Ttfingao < Y- e(B@) [ o /Q gdu

QEDm 2

where T, is the truncation of T defined by

T (fdo)(z) = / £(9) K (,9) do(y),

d(z,y)>p™
p being the constant that is used in the definition of the dyadic grid D,,. To prove this,
momentarily fix x,y with d(x,y) > p™ and pick the integer ¢ > m for which
pt < d(z,y) < p*t Select Q € D, with [(Q) = p* and x € Q. Let B(Q) denote the
containing ball of @), and let g denote its center z(g). Thus, %B(Q) C @ C B(Q) and

r(B(Q)) = p**!. We then have
d(y,zq) < w(d(y, z) +d(z,2q)) < K(p"" + p) = 2kr(B(Q)),

so that y € 26B(Q). Since d(x,y) > p* = r(2kB(Q))/2kp, then by definition and property (9)
of ¢,

K(z,y) < p(26B(Q)) < Co(B(Q)).

Hence,

K(z,y) < cp(B(Q)X (1) Xg 5000 ®) < ¢ D @(B@)Xg(¥)Xpypn W)
QEDp,

where the last estimate holds for all x,y with d(z,y) > p™. Therefore,

T,(fdo)w) S ¢ 3 o(B@Wgla) [ f(w)daty)

Qe’Dm QKB(Q)
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and then if g > 0, we obtain the desired estimate
[Tattangavze Y om@) [t [ gae
s OcD 2:B(Q) Q

By hypothesis, the measure w € A% (7) where 7 satisfies (16), i.e., where

©(B1)T(B1) < ¢ (%) ©(B2)T(B2) if By C By

for some € > 0. Also, by hypothesis, 7 is doubling and satisfies the monotonicity condition
T(Bl) S CT(BQ) if Bl C BQ.

For k € Z and v > 1 to be chosen, let

k+1}
)

C"={QeD, : < gdw <~
T

@ o

and let {Q¥}; be the maximal cubes in D, with

1
k — W.
TS B /Qggd

If @? is the next largest dyadic cube containing Q?, then
_ gdw <",
T(B(QF)) Jax

and therefore, by the doubling property of 7,

k

< gdw < ¢, A

@ s

Hence, if we select v with v > ¢, , then

k

1
TS B@Y) /Q

Thus Qf € C*. Since every cube @ € D,, lies in some C¥, every ) must be contained in some

gdw < AL (44)

Qf. Of course, the {Qé‘?}j are pairwise disjoint for fixed k. Then

1
/S T, (fdo)gdo < ¢33 (BQ) 7(BQ)) / Fdr i /Q gdw

k Qeck 2:B(Q)
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<Y Y wE@nE@) [ fd (45)

k I QeAR(QY) 2rB(Q)

where for any )y € D,, we denote

Ap(Qo) ={Q € D, : Q C Qo}-
We need the following variant of Lemma 7.1 of [PW].

Lemma 6.1 If (16) holds, there is a constant C such that for any f > 0 and any dyadic cube
QO € Dm;

S w(BQ)T(BQ) /

QEAM(Qo) 2:B(Q)

fdo < Co(B(Q0) m(B(Qy)) / fdo.  (46)

#(2r+1)B(Qo)

Proof: By (16) and the doubling of ¢ and 7, the left side of (46) is bounded by

S (aay) we@nrs@n [, s

o kB(Q)
(@) \*
= cp(B(Qo)) T(B(Q ( > fd
cp(B(Qo)) T(B( 0))Q€AZ(Q) £(Qo) /%B(Q) i
_ Q —el fd
( " ; QGA;(QO ’ /QHB(Q) ’
£Q)=p~4(Qo)
o 5O S o . (47)
’ ; QGA%QO) /%B
26Q)=p="6(Qo)

To estimate the last expression, first observe that if Q C Qy and £(Q) < £(Qy), then

2kB(Q) C k(26 + 1)B(Qy), since if y € 2kB(Q) then

d(y, vq,) < Kld(y, 2q) + d(zq, vq,)] < K[2rr(B(Q)) + r(B(Qo))]

= k[26pl(Q) +7(B(Qo))] < K[2kpl(Qo) + r(B(Qo))] = £(2k + 1) r(B(Qo)).
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Thus (47) is at most

cp(B(Qo) T(BQu) Y /(2 e 2 Y@ ) o),
= " w02 e

and therefore (46) will follow if we show that

Z XorkB(Q) (z) <C (48)

uniformly in x, j, k, 1, m. To prove this, fix x, j, k,[,m and write r = p~“4(Qy). If Q € D,,,

Q) =r and = € 2kB(Q), then for any y € ) we have

d(z,y) < kld(z,2q) + d(zq, y)] < r[2kr(B(Q)) + r(B(Q))]
< k(2k+1))pl(Q) = ¢y,

so that @ C B(z, cir). But those @ € D,, with ¢(Q)) = r are disjoint, and consequently by
doubling, since each @ has sidelength comparable to the radius of B(x,¢;r), the number of
such @ C B(z, c¢ir) is bounded uniformly in x and r. This proves (48) and so also the lemma.

To complete the proof of Theorem 2.1, note that by (45) and (46),

[ Tutpinigdo < 3 oB@) 7(BQ) [ fdo

Gk K(26+1)B(QF)

<er 3 0(BQY) / fdo / g dw (49)
.k r(264+1)B(QY) Qk

by (44). We also have

dorB@)< Y 'ﬂ/l_gdeWE/kgdw

#QLCQY QLCQ Q Qj
< "I (B(QY)),
and if Q} is a proper subset of Q¥ then £ > k since

7 < gdw <+

T(B(lQQ?)) /Q"

J
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by the maximality of Q.. Then, since the Q! are disjoint in 4 for fixed I, and since w € A% (1),

; . ‘ UzQiCQ?Qi rm k
Tigicas TB@D’ s
= ( ~BQ) ) Q) < ey AR o0
Now let
_ . 1 k
Ue=to: w0 7(BQ) /di” =7

and set EF = Q% \ Qiyq. Then EF C O \ Qiyq and the sets EF are disjoint in both j, k. Note
that €, = U;Q¥ We wish to show that w(Q¥) < cw(EF) if v is sufficiently large. It is enough
to show that w(Q¥ N Q1) < Jw(QF). But by the dyadic structure and our earlier
observations,
W@ Nu)= Y w@nef= Y w@
£QFNQT 0 Qi Q)

< cy_(sw(Q?) by (50) with [ =Fk+1

1
< éw(Qf) if v is large.

Next, we rewrite the sum on the right side of (49) as

SeB@) [ pdew@) g | et

26+1) B(QF) J ’

and apply Holder’s inequality to obtain

/Tm(fda)gdw <
S

p 1/p 1 p
fdo] w(Q§)> > L(Q’?) /ngdw] w(Qh)

Jk

k
A5 [ .

(s

Jk
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We may replace w(Q¥) by w(EF) in the numerators of both of these sums and then use the

disjointness of the EJ’C to majorize the last expression by

c ( | Msaoy dw) " ( e dw) "

where M2, g is the dyadic maximal function defined in §3. As mentioned in §5, M% is

bounded on LP(dw) uniformly in m for 1 < p < co. Thus, we obtain that

/S To(fdo) gdw < ¢ [ My (£do) 1y o 19 1oy

with ¢ independent of m, f and g, and consequently Theorem 2.1 follows from duality by

letting m — —oo.
(]

Let us now prove Corollary 2.2. Let 7 be defined by 7(B) = r(B)? for all B, with 8 > 0 to

be chosen. By hypothesis, there exists e > 0 such that

r(By)
7(Ba)

e(B)u(B1) < ¢ ( )690(32)#(32) it By C Bs.

Therefore, since p is assumed to satisfy the doubling condition of order D,

o(B)) < ¢ (:Egz;)ew o(B,) if B, C B,
_, (ZEg:D(me—D)—ﬁ @(BZ)
~ () e

It follows that (16)(c) holds with e there taken to be 5+ € — D. Clearly, (16)(a), (b) also hold
for any 3 > 0. Thus, if 3+ ¢ — D > 0, by applying Theorem 2.1 (with 7(B) = r(B)” as

above), the conclusion of Corollary 2.2 follows immediately.
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7 Proof of Theorem 2.3

We start with the case p = 1, where the proof will be a variant of that of Theorem 2.1. The
cases p > 1 and p < 1 will follow from the case p = 1 using extrapolation ideas and duality

between LP spaces.

7.1 The case p=1

By a limiting argument we may assume that w is bounded with compact support. For f > 0,

we start with inequality (49) with dw replaced by w dp and do replaced by du:

[ Tattnwdn < Y om@) | fan [ wip
S ke #(26+1)B(QF) Qk

where the dyadic cubes Qf are now the maximal cubes in D,, with

1
k
o <—/ w dp
n(QF) Q*

and satisfy

1

k k

y <—/ wdp < ¢,y
M(Q?) Q¥ 8

Define

1
Qk:{x: sup —/wd,u>”yk},
QEDp,:x€Q :U’(Q) Q
and let E¥ = Q% \ Qy41. Note that Qj, = U;Q%. As usual, if Q5 N QI*' # 0, then Q' C QF.

If v is large enough, then ,u(Q?) < 2,u(Ef) since

M@ )= Y p@ N

:QFNQIT 0

= ) ow@T) <yt Y /kﬂwdu

. . Q
z:Q§+1CQ? 1:Qf+1CQ§ *

< gkt /k wdp <y e (@)
@j
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_ G k 1 k
= 7#(@;) < 5#(@;)
if v is large.
Thus there are sets Ef that are pairwise disjoint in both j and k with Ef - Qf and

1(QF) < cu(EF) for a universal constant c. If we denote Qf = k(2k 4+ 1)B(Q?}), then

/ Ty fdpe) w dp
S

<Y P(B@)) /Q S (@ /Q kwdu> Q)

<k 1 &
<c ‘90<Qj)/éﬁfd,u (TQ?)/Q;UJW) n(E;)

kg

<3 [ M(pdw Muwd<c [ M(fd) Muwdn
kg Y E S
This concludes the proof of (22) when p = 1.

7.2 The case p >1

Now let p > 1. As we mentioned above, our argument will be based on duality and the case
p = 1. In fact we will prove something sharper than (21): if § > 0, there is a constant C such

that for any weight w and all f,

[T eds < ¢ [ OLay My, 1w da (51)
S S

where M denotes the maximal function Mg with

L(log L)p—1+¢
O(t) = t(1+logm )P0 t>0.

The fact that this estimate is sharper than (21) will be shown later. By the case p = 1, there

is a constant ¢ so that for all f,g > 0 and all m,

/ To(fdpr) g7 dp < ¢ / My (fdp) M(gw'/?) dp.
S S
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Now by the generalized Holder inequality (35) for an appropriate Young function ¥ that will

be chosen soon, we can continue with

<o [ M5 Mg My (') dy
S

1/p 1/p
<o | [ty oy ] | [oger a]
s S
To conclude the proof of (51), we use Theorem 4.2 for an appropriate ¥ € B,,. Indeed, as

mentioned in §4, we can choose ¥(t) = t* (logt)~'~¢, € > 0 and ¢ large, with complementary

function W(t) ~ t*(logt)®~V1+9) for large t. Then by combining estimates, we obtain

1/p 1/p
/S To(fdp) g du < c [ /S Mw(fdﬂ)”/\/lmogm1><1+e>(w)dﬂ} [ /S & du] |

Since the constant ¢ is independent of m, (51) follows by duality and letting m — —oc.
To show that (51) implies (21), we recall the following lemma from [PW] (see also [P1],

[GI] and [WW] in the usual Euclidean case).

Lemma 7.1 Let k=1,2,---. Then there is a positive constant ¢ such that for any

measurable function w,

c
w < ——= / M*w dp, 52
|| ||L(logL)k,B [L(B) 5 ( )
where M*w denotes the k-fold iterate of the Hardy Littlewood mazimal function defined in

(20) and ||||L( denotes ||-||o g with ®(t) = t(1 + (log™t)*).

logL)¥,B

For k =1,2,---, (52) implies that

c
|w| < —/ MFw dp.
‘ ‘L(logL)k,B /'L(B) B
[p]

Thus, if we choose € = e i 1 > 0 in the proof of (51), we obtain

Mg (@'7)(z)" = M (w)(x) < e MP* (w)(x),

L(log L)[?] =
and part i) of Theorem 2.3 follows.
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7.3 The case p <1
Assume now that 0 < p < 1. We will prove the inequality
Jiraorwdnsc [y (53)

by an extrapolation argument, after first proving a strengthened version of the case p = 1. We

begin with a definition.

Definition 7.2 A weight v satisfies the RHo (1) condition (i.e., the reverse Hélder condition

of infinite order) if there is a constant ¢ > 0 such that for each ball B,

<—° / d

esssuppv < —— [ vdu

7 1(B) Jg

It is easy to check that RH. (1) C As(); in fact we can take n = 1 in the definition of

Aco(p)-

We will prove the following version of the case p = 1:

Lemma 7.3 Let v a weight satisfying the RH, (1) condition. Then there is a constant C

such that for any weight w and all f,
[irtdvedn < c [ (gaw o Muwdn (54)
S S

For the proof of this lemma we proceed as in the case v = 1:

/STm<fdu>vwduSc%:w(c?;?)/c??fdu/?vwdu

<c Z@(Qf)/k fd,u/kwdu (ess supgr v)
k,j J J

- 1 '
SCZSD( ?)/Q?fd'u (@/wadlu> /Q;?vdusmceveRHoo(M)

kg
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ScZ@(Qk)/ Fd (ﬁ/kwdu) /Ekvdu since v € A ()

gcz M, (fduw) vadu<c/M (fdp)v Mwdp.

E}
(I

Lemma 7.4 Let a > 0 and g be any function such that Mg is finite a.e. Then

(Mg)~™ € RHeo(p).

This observation is due to C. Neugebauer [N] where he showed something better:
w € RH (1) & w = (Mg)~® for some g and some o > 0.
As usual we will denote wg = ﬁ / »wdpu. To prove (53), we first observe that

w™t € RH,(p) if w € Ay(u), ie., if wg < Cessinfpw for all B, since then
esssuppw "t = (essinfpw) ' <c(wg) ' <c(w)p,

where in the last inequality we have used Holder’s inequality. The constant c¢ is in fact the
inverse of the constant C' in the definition of A; ().

The second observation we need is that if w € RH, (1) then w* € RH. (1) when X > 1:

ess suppw” = (ess suppw)® < Mwg)* < Mw)p.

Actually this is also true when 0 < A < 1 but is a bit harder and we don’t need it; see [N].
Let us now prove (53) for 0 < p < 1. We will use an appropriate duality for the spaces

LP(dv) when p < 1 and v is a measure: if f > 0 then

||f||L,,(dV) = inf{/fu_1 dv : ||u*1||Lp,(dV) =1} = /fu_1 dv

for some u > 0 such that ||u™| 1/ (ayy = 1, where p' = ~E2 < 0. This follows from the

“reverse” Holder inequality

/fgdv > ||f||Lp(du)||g||LP’(dV)’
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which is a consequence of the usual Holder inequality. Combining this with the Lebesgue
differentiation theorem and both Lemmas 7.3 and 7.4 for the weight (M (¢°))™'/? € RH..(u),

0 >0 and g > 0, we have

Muw Muw
/SMso(fdﬂ)Td#E/SMw(fdﬂ)Wdu

v 5YY-1/6

= C/ST(fd/“L> (M (g%))1/° dp > C||T(fdu)||Lp(wdu)H(M(g ) ||LP’(wd#)'

However, since the integral on the right side of (53) when raised to the power 1/p equals
/ M, ( fd,u — du

for some ¢, everything is reduced to proving that

||(M<g ) UBHLP (wdp) = CHg_l”LP’(M(w)d,u)'

Since p’ < 0, this is equivalent to saying that
y

/ (M(g°) P wdp < c / g Mwdpu.
S

S

But if we choose § so that 0 < § < —p/, then —p’/J > 1 and the last estimate follows from the

known (see [F'S]) weighted norm inequality

Jorrwdn<e [ 1w =1
S S
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