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Abstract The paper is devoted to the study of LlogL inequalities and other related bounds
for two classical operators on the real line: the truncated Hilbert transform and the segment
multiplier. Using duality, these estimates are deduced from corresponding sharp exponential-
type bounds, the proofs of which rest on the construction of appropriate harmonic functions
on the strip [—1, 1] x R and transference-type arguments.
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1 Introduction

Our motivation comes from the question concerning logarithmic estimates for some classical
Fourier multipliers on the real line. However, to introduce the background and indicate the
connections with other celebrated results from the literature, we start with the periodic setting.
Suppose that f($) = >, o5 f (n)¢™ is a complex-valued integrable function defined on the
unit circle T = {¢ € C : |¢| = 1}. Here the symbol f(n) = ﬁ ffﬂ F (e 040 denotes
the n-th Fourier coefficient of f. For a given p > 1, let H” (T, C), the Hardy space, consist
of all f € LP(T, C) satisfying f(n) = 0forn < 0. Then H”(T, C) is a closed subspace of
LP(T, C) and can be identified with the class of analytic functions on the unit disc . The
Riesz projection (or analytic projection) PE : LP(T,C) — HP(T, C), is the operator given
by the formula
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104 A. Osekowski

PLF@) = fr@) =D fme", ¢eT.

n>0

The complementary operator PT = I — PE is called the co-analytic projection. These two
operators are strictly connected to another classical object, the Hilbert transform (conjugate
function) on the unit circle, which is defined by

HEF() = —i ngn(n)f(n){”, . eT.
nez
Here sgn(n) = n/|n| for n # 0 and sgn(0) = 0. An alternative definition of HT is by the use
of the singular integral

0—t

HTf () = %p.v./f(e”)cot dr. )

A fundamental result of Riesz [19] asserts that the operator Pj_r (equivalently, the Hilbert
transform HT) is bounded on L?(T, C) for | < p < oo. The question about the precise
value of the norms of these operators has gathered a lot of interest in the literature. Gohberg
and Krupnik [9] determined the norm of the Hilbert transform for p = 2% k=1,2,...
Namely, we have

WHT | L .0y Lo (T.C) = cOt(T/(2P)).

For the remaining p’s, the norms of HT acting on real L? spaces were found by Pichorides
[18] and, independently, by Cole (unpublished; consult Gamelin [8]):

WH | Lr 1 Ry Lo (T R) = cOt(T/(2p*)),

where p* = max{p, p/(p — 1)}. See also Essén [5] and Verbitsky [21]. These norms do not
change while passing to the complex L? spaces (see e.g. Petczyniski [17]):

||HT||LP(T,C)—>LP(’H‘,<C) =cot(w/(2p*)), 1< p < oo.
For the Riesz projection, Hollenbeck and Verbitsky [11] (see also [12]) proved that

1PLl e r.oy»Lrer.c) = cse(/p), 1< p < oo,

The above facts have their non-periodic counterparts. For a given f : R — C, let

fe) = / Fe % dx, £ eR,
R

denote the Fourier transform of f. Then the non-periodic analytic and co-analytic projections
Pf, PR and Hilbert transform H® on the line are given by

PEf(x) = / FEx10.00)(E)e¥™ ™ de, PR f(x) = / FE) X(—o00.01(E)e ™™ d&
R R
and

Hf ) =i / FE) (= X(=o0.01 + X10,00)(€)) €7 dE.
R
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Fourier multipliers 105

Using the standard argument known as “blowing up the circle”, which is due to Zygmund
([22], Chapter X VI, Theorem 3.8), it can be shown that the corresponding L? norms of these
operators are the same as in the periodic setting.

We will be interested in related Fourier multipliers on the line: the so-called truncated
Hilbert transform 7,- and the segment multiplier Sy, 5); here r is an arbitrary positive number
and [a, b] C R s a given subinterval. The formal definition of these operators is as follows:
for any function f on R and any x € R,

Hef(x) = —i/ (= X(—o0—r) (E) + X(ro0) (€)) F (&)™ dg
R

and

Sta,p1f (¥) =/]‘A(E))([a,h]ezmixS dé.
R

The action of these operators on L” spaces were studied by De Carli and Laeng in [3] and
[4]. One can find there the proofs of the identities

H e, r)— Lo (TR) = IIS[a,p1llLr (T, R)—LP (T,R) = COt(7T/(2p™)) (2)

for 1 < p < oo; moreover, it was shown that the norms are the same on complex L? spaces.
We will be interested in obtaining an appropriate version of this result for p = 1. Neither
of H, and S|, p) is bounded on LI(T, R), but, as usual, we can inspect the corresponding
localized LlogL estimate (cf. [10]). Let us formulate this bound in a more general context.
Suppose that ¥ : [0, 0c0) — [0, c0) is a given nondecreasing convex function (for example,
W(x) = Kxlogtx or W(x) = K((x + 1)log(x + 1) — x), where K > 0 is a fixed number).
There is a question about a constant L = Ly depending only on W such that for any Borel
function f : R — C and any set A C R,

/IHrf(x)Idx < /‘l/(lf(X)I)dX+Lw - Al 3
A R

Analogous problem can be posed for Sj, ). As with any inequality of this type, the following
two questions can be asked:

1° For which W there is an absolute finite Ly such that (3) holds?

2° For W as in 1°, what is the optimal (least possible) value of Ly ?

We study these questions in a much wider, vector-valued case. Consider the Hilbert space
K% with norm | - | and scalar product (-, -). Then H, and S|4 1) can be extended to the operators
acting on Eé—valued functions. Indeed, we may define them coordinatewise, or simply note
that the previous definitions make sense in this new setting.

Throughout, C will be the class of all convex and strictly increasing functions & :
[0, o0) — [0, c0) such that

(i) @ is continuously differentiable on (0, 00),
(ii) @’ is convex on (0, 00),
(iii)) ®(0) = ®’(0+) = 0.

Examples: ®(t) = t? for p > 2; ®(t) = e’ — 1 — . Next, C* will stand for the dual of C in
the sense of Cramer transform. That is, ¥ : [0, co) — [0, co) belongs to C* if and only if
there is ® € C such that

W(s) = O*(s) := sup{ts — ®(¢) :t >0} for s >0.
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106 A. Osekowski

The main results of the paper can be stated as follows.

Theorem 1.1 Let r > 0 be fixed and ¥ = ®* be a given element of C*. Then for any Borel
Sunction f : R — E% and any Borel subset A of R we have

/lHrf(X)Idx < /‘I/(If(X)I)dx + C(P) - |A], 4)
A R
where
1 o2 toglr])

For any r and ¥, the constant C (D) is the best possible.

Theorem 1.2 Let [a, b] C R and ¥ = ®* be a given element of C*. Then for any Borel
function f : R — Eé and any Borel subset A of R we have

/IS[a,h]f(X)Idx < /\IJ(If(X)I)dx +C(P) - |A], (6)
A R
where C(®) is given by (5).

A few remarks are in order. First, we do not know whether the constant C(®) in (6) is
the best possible, but we will present some lower bounds for this constant in Sect.4 below.
Next, straightforward limiting arguments (put » = 0 and let a — —o0, or put a = 0 and let
b — 00, and use Fatou’s lemma) imply that (6) holds for the operators Pf as well. The final
remark concerns some exemplary choices for W:

(i) We start with the natural choice W(¢) = tlog™t. Unfortunately, this function is not in
C*; in fact, neither of the inequalities (4), (6) holds with some finite C. Indeed, otherwise
‘H, or Sj4,5) would send functions bounded by 1 to bounded functions, which is false
(because it is not true for HX and P}f).

(i) One of the right choices for the LlogL functions is given by the formula W(x) =
K((x 4+ 1)log(x + 1) — x) for a fixed K > 0. Then ¥ = ®*, where ® € C is defined
by

(1) = K(e’/K 1 —t/K), t>0,

and, directly from (5), we see that C(®P) < oo if and only if K > 2/7.
(iii) There is a different choice for a LlogL function. If we pick K > 0 and put ®(r) =
K (cosh(t/K) — 1), then some straightforward computations give

W) = &) = K [t arcsinht — /72 + 1 + 1]

and, as previously, C(®) < oo if and only if K > 2/7.

(iv) Lastly, we mention here another application of the above results. Let W(t) = ¢” be a
power function, 1 < p < 2. Then ¥ = ®*, where ®(¢) = 19,2 < g < 00, and the
bounds (4), (6) lead to weak-type estimates for H, and S|, ;). To see this, apply (4) to
cf (where c is a given positive parameter) and optimize over ¢ to get

1
|A|L-1/p

p

1-1/p
sup < (p_])lfl/pc(qﬂ A p-

/ M, £ ()] dx
A
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Fourier multipliers 107

It remains to note that the left-hand side defines a norm on the space L”-*° (cf. [10]).

We would like to point out here that various versions of (4) and (6) concerning Hilbert
transform and (co-)analytic projection, as well as other related operators, have been studied
in depth in the literature. We refer the interested reader to the papers by Bennett [1], Essén,
Shea and Stanton [6,7], Laeng [13], O’Neil and Weiss [14], the author [15,16], Pichorides
[18], Zygmund [22] and references therein.

A few words about our approach and the organization of the paper. The key object is a
family of certain special harmonic functions on the strip [—1, 1] x R. These functions enable
us to establish a novel ®-estimate for the Hilbert transform when restricted to bounded
functions. This inequality is proved in Sect.2. In Sect.3 we combine this bound with some
duality arguments to deduce the estimates of Theorems 1.1 and 1.2. The final part of the paper
is devoted to the sharpness: we provide lower bounds for the constants C(®) in (4) and (6).

2 Sharp ®-estimates for the Hilbert transform

We start this section with a well-known fact from complex analysis (see e.g. Theorem 4.13 in
[20]), which will be needed in our further considerations. Forz = (z1, z2,...) € Z%, we define
the conjugation by 7 = (Z1, 22, . . .); then, for any w, z € £2, we have (w, 7) = Z‘f:l w;iz;.

Theorem 2.1 Suppose that D is a given subdomain of C and let D' = {(w, 7) € Eé X 6% :
(w,z) € D}. If ¢ : D — R is harmonic, then U : D' — R given by U(w, z) = ¢ ((w, Z)) is
pluriharmonic.

It will be convenient to work with the following family of special functions. For any ¢ > 0
let ) : R, — R, be given by ) (s) = (max{s — ¢, 0})2. It is easy to see that these are
precisely the extremal elements of the class C (see the identity (19) below).

Now we turn to the introduction of the main object in this paper, a certain class {V )} =0
of special harmonic functions. Let H = {(x,y) : y > 0} denote the upper half-space and
let S = {(x,y) € R? : |x| < 1} stand for the vertical strip in R?. Fix ¢+ > 0 and define
V® : H — R by the formula

— C(d). 7

d>(’) 210
V(t)(Ol, B) = / B g|r||

r)2 + p?
The constant C(d®) [see (5)] guarantees that V@ (0, 1) = 0. As a Poisson integral, V) is

a harmonic function on H; furthermore, it has the following behavior at the lower boundary
of the halfplane:

2
VO(a, gy = o1 (l log ||
T

i ) — C(@D). 8)
(@,B)—(r,0)

Consider a conformal map ¢ (z) = i exp(—imz/2), or, in real coordinates,
¢(x, ) = (™% sin(rx/2), €™ *cos(wx/2)) .

We easily check that this function maps S onto H. Finally, introduce V") : 'S — R by

® DO (|y)) — C(@D) if x| =1,
VO, =1, :
V(¢ (x,y)) if |x] < 1.
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108 A. Osekowski

It is not difficult to verify that for (x, y) € S,

1 cos( x) @O (2 log|s| + y)
(O] —— _ (1)
V¥Wi(ix,y) = - / >, sm( ) 1 ds — C(DY). )

—0o0

The function V is harmonic on S, as a composition of a harmonic function with a conformal
mapping. Therefore, it can be expressed as a real part of a certain holomorphic function G®:

v =ReG®, 10)

Moreover, by (8), V) is a continuous function on the closure of S. It satisfies the symmetry
condition

VO(x,y)=VD(x,—y)=VD(=x,y) forall (x,y) € S. )

Indeed, this can be rewritten in the equivalent form

o B
VO (a, B) = VO (—a, p) =V (m m) ’

which can be verified by substitution r := —r and r := 1/r in (7).
In the lemma below, we study further properties of V), to be needed later.

Lemma 2.2 (i) We have V¥ (x,0) <0 forall x € [—1, 1].
(i) Ifx € (=1,1) and y > 0, then V{1),(x, y) > 0.
(iii) Ifx €[0,1) andy > 0, then yV," (x, y) + xV{" (x, y) < 0.
(iv) For each t > O there are agy, ay,ar, ... € C such that the holomorphic function G®
given by (10) satisfies GO (z) = ZZO:O an7? forallz € S.

Proof (i) Since ®® is convex, (9) implies that for a fixed x € [—1, 1], the function V) (x, -)
is also convex. Hence, by the harmonicity of V®, we have Vx(;) < 0 on S and it remains to
apply (11) to get V@ (x,0) < V¥ (0,0) = V0, 1) = 0.

(i1) We have

VO, y =L / cos(5) (P’ (|F logls| + y[) sen (logls| +)
7'[_00 (S_Sln(z )) +C0$2(2 )
Therefore, for ¢ € (0, y) we have

fre ( log s[) cos (5x)
s — sin (jx)) + cos? (3x)

o0
1
2V, )=V (x, y—e) =V (x, y+e) = — / ds =1,
T

where

Fye(n) =2(®DY Iy + h)sgn(y + h)
—(@)(ly =&+ hDsgn(y — & + ) = (@) (Iy + & + hD)sgn(y +& + ).

The expression /, after splitting it into integrals over the nonpositive and nonnegative halfline,
and substitution s = =+e”, can be rewritten in the form

1 ya 2
= — / fye (—r) g*(r)dr,
bid T
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Fourier multipliers 109

where

cos(Fx)e” cos(Fx)e”

§n= (e" —sin(5x))? 4+ cos?(5x) (¢ +sin(5x))% 4 cos?(5x)

Observe that fy .(h) < 0 for h > —y and that we have f, .(—y +h) = — fy (—y — h) for
all 4. Furthermore, g* is even and, for r > 0,

cos(Fx)e" (1 —e") cos(Fx)e" (1 —e")

[(e" —sin(Fx))? 4 cos?(Fx)1>  [(e" +sin(5x))? + cos?(5x)]? =

&) =

This implies / < 0 and, since ¢ € (0, x) was arbitrary, the function y V;') (x, y) is convex
on (0, 00).
(iii) First note that

V) <0 forxel0,1), y=>0. (12)

Indeed, by (11), we have V" (0, y) = 0 for any y € R; this implies V,/’(0, y) = 0 for
all y. Furthermore, by (ii) and the fact that vV ® is harmonic, we have V)g)x = —V;;,)y <0
on [0, 1) x [0, co) and hence (12) follows. Next, fix y > 0 and let F(x) = ny(r)(x, y) +
X V}g) (x,y), x € [0, 1). Since F(0) = 0, we will be done if we show that F' is nonincreasing.
Using the harmonicity of V®, we get

F'(x) = yVO (. ) + VO, y) + 2V (x. y)
= (—yVH @, )+ V@ ) +xV D, y) <0,
in virtue of (12) and (ii).
(iv) By (11), the partial derivatives of V® of odd order vanish at (0, 0) and hence so do

those of ImnG", by Cauchy—Riemann equations. This implies (G))@"*+D(0) = 0 and the
claim follows. o

Consider the region D = {z € C: |2Rez!/2| < 1}.
Lemma 2.3 The function z +— V(’)(Zz]/z), z € D, is harmonic.

Proof First notice that the function is well defined: in view of (11) it does not matter which
square root of z we take. The assertion is an immediate consequence of Lemma2.2(iv): the
function z — G¥(2z!/?) is holomorphic and hence its real part is harmonic. O

For a given r > 0,let W@ : {(w,2) € €% x €% : |[w + 2| < 1} — R be defined by
the formula W@ (w, z) = VO 2w, z))'/?). The definition makes sense, in view of the
following simple fact.

Lemma 2.4 Forany w, 7 € K% we have

2|Re((w, Z)"?| < lw +2| and 2[Im((w,Z)'/?| < |w —Z. (13)
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110 A. Osekowski

Proof 1t suffices to establish the first estimate; the second follows by the substitution —z
in the place of z. We have

w+z>=w+2) - (w+3)
= |w* +|z]* + 2Re((w, 7))
> 2w - z| + 2Re((w, 7))
= [cw. )" + Tw. 7]
= (Re((w,2)"/?)%.
The proof is complete. O
Lemma 2.5 We have V! (x, y) > ®©(|y|) — C(®D)|x| on S.
Proof We have decided to split the reasoning into two parts.
Step 1. We will show the pointwise estimate
@ (ja + b)) + @ (ja — bl) = 20V (lal) + 20 (b)) (14)

for any # > 0 and any a, b € R. By symmetry, we may assume that |a| > |b| and, replacing
a, bby —a and —b if necessary, we may restrict ourselves to nonnegative a and b. We consider
four cases. Suppose first that a — b > ¢ and b > ¢. Then the inequality takes the form

a@+b—02+@—b—-0%*>2a—1)%+20b—1)?>,

or 2b > t. This is clearly true, because of the assumption on b we have just imposed. If
a—b>t,buth < t,then (14) is equivalent to 262 > 0. Next, suppose thata — b < t and
b > 1. Then (14) can be rewritten in the form 2ar + 2bt > 3t% + (a — b)2. But

2(a + b)t > 4bt > 41> > 31> + (a — b)?,

as desired. Finally, assume that both @ — b and b are smaller than z. If a < ¢, then the
right-hand side of (14) vanishes and there is nothing to prove; otherwise, the estimate takes
the form (a + b — 1)2 > 2(a — t)2. But this is evident: we havea —b < 1,s0b > a — t and
a+b—t>2a—1).

Step 2. We turn to the assertion of the lemma. By (11), it suffices to establish the majoriza-
tion for x € [0, 1]. In fact, we will be done if we do this for x € {0, 1} (the left-hand side is
a concave function of x, while the right-hand side is linear in x). If x = 1, then both sides
are equal. To deal with the case x = 0, we apply (14) to get

®® ( 2

o (|? o (|2
—logls|+y| )+ & —logls| —y| ) =2® — log |s|
g big g

) + 209 (|y)).

Multiply both sides by (7(s> 4 1)) ! and integrate over R with respect to the variable s to
obtain

[VO©.1+c@D)]+ [V, —n+c@)] 2 2[VO©0,0+C(@) | +200(ly).

Combining this with (11) and the equality v®(©0,0) = 0, we get the desired majorization
on the y-axis. O

Lemma 2.6 Forany w, z € Eé such that lw +z| < 1, we have

WO w,z) > oD (lw —z]) — C(@D)|w +7|. (15)
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Fourier multipliers 111

Proof Fix s € R and consider the function Fy(x) = V® (+/x2 + s, x), defined for nonneg-
ative x satisfying x> + s > 0. By Lemma2.2(iii), this function is nonincreasing: indeed, we
have

Fl(x) = ﬁV;’) (\/x2 +s,x) + V;t) (\/)c2 +s,x) <0.

Therefore, by the previous lemma and (13),
o (lw —z|/K) — C(@D)|w + 7]
<VOUw+zl, lw=2) = Fyyzp_jwzp(w —2)
< Flyyzpjw—zp QUIm(w, 7)) = VO 2w, 7)),
where the latter follows from the definition of F|,,,z32_,,_z2 and the identity
QIRe((w,2)"/2)? + [w — 7 — [w + 2> = Q[Im((w, 2)'/2])?.
O

We are ready to establish the ®-inequality for the Hilbert transform. First we prove it for
the special functions ®®.

Theorem 2.7 For anyt > 0 and any function g on R taking values in the unit ball ofﬂé, we
have

[ 0w r <@gl iz (16)
R

Proof We begin by showing an analogous statement in the periodic setting. Let f be a
Borel function on T taking values in the unit ball of Z% and let f4, f— denote the harmonic

extensions of P] f — 1 f(0) and PTf + 1£(0) to the unit disc D. By Theorem2.1, the
function W is pluriharmonic and thus W® (£, f_) is harmonic on D (note that | f| =

| f++ f—| < 1guarantees that W (f,, f_)is well defined). Apply the mean-value property
and Lemma?2.2(i) to get

1 1. 15— .

— O] —wo [z Z —yo

. /W (f+@2), f[~(§)de =W (2f(0)’ 2f(O)) =V (If(O)I,O) =0.
T

Combine this with (15) to obtain

1
E/ OGHT FOde < C(CI>(’))||f||Ll(1r,e%c)' (an

T

Let us turn to (16), the nonperiodic version of the above estimate. Pick an Eé-valued function
g = (g', g2 ...) onthe line and let u/ = Reg/, v/ = Img/, j = 1,2, .... Introduce the
functions h, = (b}, h2, .. ), ky = (k) k2, ...) by

n’n’

mn
j 1 . X —1
hp(x) = — u’ (1) cot dr,
2nn n
—7Tn
1 mn
- . —t
I (x) = — / v (1) cot —L dr,
2nn n
—7Tn
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112 A. Osekowski

for j, n > 1. As shown by Zygmund [22], for any fixed j we have h] — HRu/ and
k’ — HRyJ ae. as n — o0o. On the other hand, the function x — hj(nx) + zkj (nx) is
precisely the periodic Hilbert transform of the function x — g/ (nx), |x| < m [see (1)].
Therefore, by (17),

nmw T

/ DO (|hy(x) + ik (x)]) dx = n / O (H"g(nx)) dx

—nm -7

< nC(@®) / lg(nx)] dx

— (o) / g0 dx.

It remains to let n — o0 to obtain (16), in view of Lebesgue’s monotone convergence
theorem. O

Now we extend the estimate (16) to the class C (see Sect. 1). Namely, we will prove the
following fact.

Theorem 2.8 Assume that ® € C. Then for any function g on R taking values in the unit
ball of 02, we have

/‘D(IHRg(X)I)dx = C@lIgllpr,e2)- (18)
R
Proof Let u be the unique nonnegative measure on R satisfying u((a, b]) = @/ ()

— @’ (a) for all 0 < a < b. Here @/, stands for the right-hand derivative of the convex
function @', Integrating by parts, we get the identity

o0
(D” 0 t2 // 0 1
D(1) = % /( — 07 du(s) = *2( Lo 0 + E/<I><S><r> du(s). (19)
0 0
Thus the claim follows from (16) and Fubini’s theorem:
[ e@rsenar
R

1

= ¢+T(O)/d>(0)(|HRg(x)|)dx+E//(D(S)OHRg(X)Ddxd/,L(s)
0 R

o0
(0 1
< (2+)C(<I>°) + 5/C(<I><”)du(s> — C(®),
0
The proof is finished. O

We conclude this section by saying that both (16) and (18) are sharp. This will be shown
in Sect.4 below.

@ Springer



Fourier multipliers 113

3 Estimates for the truncated Hilbert transform and the segment multiplier

In this section we will show how to deduce the inequalities (4) and (6) from the results
presented in Sect.2. In fact, we will first establish appropriate versions of (18) for H, and
Sla,b], and then proceed using duality arguments. We start from several simple observations.
First, assume that f is a function on R taking values in E% and, for a given s € R, define the
linear operator M, by

M f(x) = ™% f(x), x €R.

Then it can be easily computed that the Fourier transform of this object equals

M7 &) = / F)T e E 4y = F(E —5)
R

and therefore we have the identity

MJHEM_, f(§) = —isgn(€ — 5) /().

Consequently,

Hy f(x) = —i /(_X(—oo,—r)(f) + X(r’oo)(g))f(s)ehixg de
R

- / (sgn(€ — r) + sgn(E + ) FE)FTE d
R

1 R R
= E(MrH M_, +M_,H"M,) f(x).

Fix a function f on R taking values in the unit ball of E% and let » be a given positive number.
The functions M, f, M_, f are also bounded by 1 and therefore, by Jensen inequality,

/ @ f dr = 5 / UM HE M @D dx + 5 / S((M_y HE M, £)()]) dx
R R R
1 R 1 R
_ 5/<1><|<H M, () dx + 5,/‘”“” Mo, ()] d
R R
< C(d)) ||M7rf||Ll(R’g%C)2‘i‘ ||Mrf||Ll(R,(Z%C)

= COIIfllp@e)

Next, we turn to the dual estimate. Let ¥ = ®* be a given element of C*. For any Borel
f:R— Zé and any A C R with |A| < oo, we write

/|Hrf(x)|dx=/Hrf(x>@dx,
A R

where g(x) = xaH, f(x)/IH f(X)] Gf Hr f(x) = 0, we put g(x) = 0). We have also
used the more convenient notation ab = {(a, b) fora, b € Z%. Consequently, by Parseval’s
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relation and Young’s inequality (i.e., the bound st < ®(¢) 4+ W(s) for nonnegative s, 1: see
the definition of C* in the introductory section),

/ Hy f(r)gmdx = / o7 (65 dé
R R

—i / FE (= X(—00.-nE) + Xr.o0) (€)) 8(8) dE
R

—~ / FEHg() de
R

= - / fO)H, g(x) dx
R

< /wf(x)bdx+/¢(|Hrg(x)|)dx

R R
< [ WA ar + CONiglle iz

R

It remains to observe that the L'-norm of g does not exceed the measure of A. The reasoning
leading to the estimate (6) for the segment multiplier S is similar. Fix an interval [a, b] and
note that

b
Sta f () = / F&)emx g

b+s
— e—2rrixs / f(%. _ s)e2rrix§ dg
a-—+s
= ¢ S Sl hs s My f (x). (20)

Taking s = —(a +b)/2, we see that the line segment [a + s, b+ 5] = [(a — D) /2, (b—a)/2]
is symmetric about 0. Such symmetric multipliers admit the following convenient form: for
any r > 0 and any f we have

S[—r,r]f(x)

/ FE xr1(E)PT3E dt
R

1 e27rir(x—t) _ e—271ir(x—l)
= - / f@® d
2
R

X —1

%(MrHRMfrf)(x) - %(MﬂHRMrf)u).

The two facts above allow us to show an appropriate version of (18) for the segment multiplier.
Let f be a given function on the real line, taking values in the unit ball of £2, and let [a, b] be
a fixed subinterval of R. For any s € R, the function M f is also bounded by 1 and therefore,
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by Jensen inequality,

/<D(|S[a,b1f(x)l)dx =/<I>(\(S[m—b)/z,<bfa>/2]M7<a+b>/2f)(x)!) dx
R R
1
< —
)

P (‘ (M(b—a)/ZHRM(a—b)/ZM—(a+b)/2f)(x) D dx

—

| — =

+ /<I> (‘(M(a—b)/QHRM(b—a)/ZM—(a+b)/2f)(x)’) dx
R

%/op (‘HRM,,,f)(x)’) dx + %/@ (‘HRM,af)(x)‘) dx
R R
||M—bf||Ll(R,gé) + ||M—a.f||Ll(R75é)
) 2

IA

= CDISflre)-

Next, we turn to (6). For any Borel f : R — Eé and any A C R with |A| < oo, we write

/ (Sta01f ()] dx = / Sta f () dx.,
A

R

where g(x) = xaSia,p1.f (x)/1S(a,b1.f ()] Gf Sja,p1.f (x) = 0, we put g(x) = 0). An appli-
cation of Parseval’s relation and Young’s inequality yields

/ Stap) f(x)g(x) dx = / Stapf (€)8E) d&

R R

- / GrGHGLS
R

- / FE)Smme ) de
R

- / F S mg () dx
R

< /\P(If(X)I)dx+/©(|S[a,blg(X)|)dx

R R

< [War@Dar+ C@O gy
R

Since the L'-norm of g does not exceed the measure of A, the proof is complete.

4 Sharpness of (4) and a lower bound related to (6)

For the sake of convenience and clarity of the exposition, we have decided to split this section
into three parts.
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Sharpness of (16) and (18). We will exploit Davis’ argument from [2]. Let D be the unit
disc of C and let H denote the upper halfplane. Consider a function K (z) = (1 + 2)? /4z,
which maps the half disc D N H onto H, and the boundary of D N H onto R. Let L be the
inverse of K. Then L maps [0, 1] onto the half circle {eie :0 <0 <m},and R\ [0, 1] onto
(-1, 1):

1—-2x —2/x2—x ifx <0,

L(x):[1—2x+2\/x2—x if x > 1. @D

Let d,, be the density of L" ([0, 1]) on T with respect to the normalized Lebesgue’s measure,
ie. forany —w <a < f <m,

7 de
d, @) = =
/ (e )271

o

rel0,11: L,(r) e (e’ :a <6 < B}}].
{ i

Then (see Lemma 3 in [2]) d,, — 1 uniformly on T. Next we introduce a conformal mapping
F of D onto the strip {z : |Rez| < 1} by

F(2) = 2i/m)logl(iz — D/(z — )] — 1.

For a fixed integer n, define f,, : R — [—1, 1] by the formula f,(x) = Re(F(L"(x))). By
(21) and the equality F(0) = 0, the function f converges rapidly to 0 on each set of the form
R\ [—¢, 1 +¢€], & > 0, and consequently

limsupnﬁoo”fn“Ll(R’R) < 1. (22)

The mapping z — F(L"(z)) is conformal and satisfies lim,_, o, F(L"(z)) = 0, so HRf, =
ImF (L"(-)). Therefore,

/ S(H fu(0))) dy = / O (ImF(L" (1)) dx
R R
1
/ ®(ImF(L" (x)]) dx

0
Eid

. ., do
/ <1>(|ImF<e’9)|)dn<e"’)§

-7

v

/” 0, 46
— | ®(ImF (7)) -— = C(D),
2

The latter equality follows from the identity Im F (€?) = (2/m)log|sinf/(1 — cosh)| and
the substitution ¢ = sin#/(1 — cosf) under the integral.

Sharpness of (4). Let ro be a fixed positive number and let W be a given element of the class
C*. Assume that the inequality (4) holds with a certain constant C. For any s > 0 and any f
we have H, f = DyH, s D1/ f, where Dy stands for the dilation operator: Dy f(x) = f(sx)
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for all x € R. This identity implies that (4) holds with the constant C for all r: indeed,

/IH,f(x)Idx /|Dr/r0Hr0Dr0/rf(x)|dx
A A

ro
n / Moy Dy £ ()] dix

rA/ro

ro ro
K / (D S dx -+ C - i asrg
R

IA

/‘I/(If(X)I)derC 1AL 23)
R

On the other hand, suppose that f : R — R is a square-integrable function. By Plancherel’s
theorem and Lebesgue’s dominated convergence theorem, we have

lim 7, f = HEf
r—0

in Lz(R). Therefore, there is a sequence (r,),>1 decreasing to O such that H, f — HE f
almost everywhere and thus, by Fatou’s lemma and (23), for any real-valued function f €
L*(R),

/|HRf<x>|dx§/w<|f<x>|>dx+C-|A|.
A R

By a standard approximation, we obtain that this inequality holds for all real-valued integrable
f. Therefore, C cannot be smaller than the optimal constant for the Hilbert transform, which
is precisely C(®), in view of the reasoning presented above. Consequently, C(®) is indeed
the best in (4).

Lower bound related to (6). We turn to the analysis of the segment multiplier Si,,5). Let
W be a fixed element of the class C* and let C be the best constant in (6). In view of (20), this
constant does not change if we replace [a, b] by any interval of the same length. Furthermore,
we easily check that for any s > 0 we have D;Spq 51 D1/s = Sjsa,sp) Which, by the same
reasoning as above, gives that the best constants for S, ») and Sis4,sp] coincide. In conclusion,
all the multipliers corresponding to segments of finite length satisfy (6) with the constant C.
Repeating the above argument using Plancherel’s theorem and Fatou’s lemma, we get the
analogues of (6) for Pf and therefore,

/IH]Rf(x)Idx = / 1PEf(x) — PRF(x)dx < 2/ (| f(x)])dx +2C - A
A A

R

This gives the lower bound C > C((2¥)*)/2. To give a concrete example, consider the
inequality

/IS[a,b]f(X)ldx = K/[(If(X)I + Dlog(|f ()| + 1 — [f()l]dx +C - [A] (24
A R

(this corresponds to the choice W (¢) = K ((t 4+ 1) log(z + 1) — t): see example (ii) in Sect. 1).
An analogous inequality holds for H® (with some finite C) if and only if K > 2/7. Thus,
the above arguments imply that (24) does not hold with any finite C when K < 1/7.
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