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Best constants for some operators
associated with the Fourier and Hilbert transforms

by

B. HOLLENBECK (Emporia, KS), N. J. KALTON (Columbia, MO)
and I. E. VERBITSKY (Columbia, MO)

Abstract. We determine the norm in LP(R4), 1 < p < oo, of the operator I — FsFc,
where F. and Fs are respectively the cosine and sine Fourier transforms on the positive
real axis, and I is the identity operator. This solves a problem posed in 1984 by M. S.
Birman [Bir] which originated in scattering theory for unbounded obstacles in the plane.

We also obtain the LP-norms of the operators al +bH, where H is the Hilbert trans-
form (conjugate function operator) on the circle or real line, for arbitrary real a,b. Best
constants in other related inequalities are found.

In a more general framework, we present an alternative proof of the important theorem
of Cole relating best constant inequalities involving the Hilbert transform and the exis-
tence of subharmonic minorants, which extends to several variables and plurisubharmonic
minorants.

1. Introduction. Let F. and F; denote respectively the cosine and sine
Fourier transforms on the positive real axis Ry = (0, 00):

Feu(x) = \/g S u(t) costxdt, Feu(z)= \/g S u(t) sintx dt.
R R

+ +

Both F, and F; are unitary, self-adjoint operators on L?(R,).
The so-called re-expansion operator is defined by II = F,F., and its
adjoint by IT* = F.Fs. A direct calculation yields

1T — || 2@,y = T — || 2@,y = |Fe — Follr2me) = V2

It is not difficult to see that IT can be extended to a bounded operator on
LP(Ry) for 1 < p < 0.

One of the motivations for the present paper is to answer the question,
stated by M. S. Birman as Problem 1 in [Bir|, on the exact value of the
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operator norm || I —IT||» (R4), 1 < p < oo. Along with other problems posed
in [Bir], it has its origin in scattering by unbounded obstacles in the plane.
In particular, a periodic analogue of I — F F. serves as the scattering matrix
for diffraction by a semi-infinite screen (see [I1], [12]).

The re-expansion operator II = F,F. appears naturally in the following
model problem considered in [Bir].

For a pair Hg, H of self-adjoint operators on Hilbert space, the wave
operators W4 are defined by

Wi(H, Ho) = lim eTte~ Mo,
t—too

where the limit is understood in the sense of strong operator convergence.
Now let Ho and H denote the operator —d?/dz? on R, with the bound-
ary conditions u/(0) = 0 and u(0) = 0, respectively. Then, as shown in
B,
Wi(H, Hy) = xill.

Re-expansion operators also arise in polar decompositions of classical
differential operators, and other problems of mathematical physics.
To extend IT and IT* to bounded operators on LP(Ry), 1 < p < oo,
notice that they can be defined as singular integral operators:
1 2z u(t) . 1 2tu(t)
ITu(z) = —p.v. S o dt, IIu(x)= —P.v. S FER

+ Ry

dt, S R+.

This follows by looking at the restrictions of the operator H®X to the sub-
spaces L?  (R) and L? . (R) consisting of odd and even functions respec-

tively. Here X is the multiplication by sign =, and H® is the Hilbert transform
on the real line defined by

HRu(z) = % p.V.S u(t) dt, xeR.

r—1
R
In other words, FyF. = H + Hy, and F.JFs = —H + Hy, where
1 u(t) 1 u(t)
+ Ry
are the Hilbert transforms on R, with kernels m and m respec-

tively. (Sometimes we will use the notation H®+ in place of H to distinguish
it from the Hilbert transform H® on the real line.)

It follows from the theory of singular integral operators that the spectrum
of IT in LP(R, ), say in the case p > 2, is the arc of the circle ‘z — cot %’ =
csc & with the endpoints at +i which lies in the right half-plane (see [GK2]).
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Moreover, one can show (Sec. 6) that

||HHLP(R+) =cot —, p"=max(p,p),

2p 2p*’
where p’ = p/(p —1). Note that |[/T||z»,) coincides with the norm of the
Hilbert transform on the real line determined by Gohberg and Krupnik
[GK1] for p = 2™ (n = 2,3,...), and later by Pichorides [Pi] and Cole (see
[G]) for all 1 < p < o0.

However, computing |[I — 1| z»(r,) is substantially more difficult, and
requires new ideas. We establish below the following formula which answers
Birman’s question:

(11) HI - fsfc‘|LP(R+) = HI - fcfs‘|LP(R+) = Apv
where the constant A, is defined by

|cos (6 — —)|p + |cos(0 — 5+ Z )‘p 1/p
’p

(1.2) A, = V2 max
0<f<2m |cos 0P + ’cos(@ + ;)

for all 1 < p < oo. In particular, it is easy to see that Ay = /2, Ay =
V4 +2V5, and A, = A, (the latter is verified using duality).

The proof of the main inequality,
(1'3) ||fsf - fcf”L%R.,_) < Ap||-7:cf||LP(R+)7
is based on the following estimate obtained in Sec. 4 in a more general
setting:
(14) |:L,_y|p < B ’$|P_G(x7y)7 (l’,y) 6R27
where B, = AP, and G(x,y) is a subharmonic minorant for

P(z,y) = Bplal’ — [z -y’

in the plane such that G(0,0) = 0. We actually give an explicit construction
for the maximal subharmonic minorant of &(z,y), and at the same time
show that the constant B, in the above inequality is sharp.

One of the properties of G used in the proof is

oG
a_(SC,O) = ap$|$|p_27 ap 2 0.
Yy
If p > 2 then actually a, = p, which yields a slightly stronger inequality:
L5)  NFf = Ff Py +IEAR e < A2NFS I e,

where

Lf(y) = \/gs f)e~vdt, y=0,

0
is the Laplace transform.
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Notice that a similar problem concerning the norms |1 + FsFcl|Lr(r,)
and ||I + FoFs| pr(r,) demonstrates a certain lack of symmetry. As we will
show in Sec. 6,

(16) ”I+fst‘|Lp(R+) = Ap7 b > 37
but on the other hand,

(1.7) I+ FsFellprr,)y = 1 + tan 21]) > A4, l<p<2
We also find the norm of the operator al + bH® in LP(R) for a,b € R.

The following lower estimate for [|al +bH®||»(r), which was believed to be
sharp for all a,b € C, is given in [GK2]:

_ b _ b 2 1/2
(1.8) ol + bH®|| 1og) > (|b!2cot2%+ <!a ib| 2 o+ \) )

—ib ib 2\ 1/2
+<|b|2cot2%+<‘a Z+’a+2‘>> .

2

In the case a = 0, b = 1, this estimate is indeed sharp since the right-hand
side of the preceding inequality coincides with ||H¥|| Lr(R) = cOb 2}% ([Pi],
[G]). Recently, it was shown in [HV] that equality holds in (1.8) for a = 1,
b =i as well. This gives the norm of the Riesz projection P, = % (I +iH®)
which maps LP(R) onto the Hardy space HP(R); equivalently,

1
2

. T
(1.9) ||I—|—’LHRHLp(R) = 2csc e

Unfortunately, in general (1.8) is not sharp. For a,b € R, we will show that
the actual norm is given by the following formula:

llal + bH™|| 1o (r)

= v a? + b? max

0<0<2m |cos O]P + |cos (6 + Ly

|cos(8 + 6)|P + |cos(6 + 6o + %) {p p
B

where 0y = arctan 3. As a corollary, we obtain a uniform estimate for the
norms of (cosf)I + (sinf)H (see Theorem 5.6 below):

. R s
oA [|(cos0)I + (sin @) H™|| »(w) = cot o

We observe that the above formula for ||al + bH™||1» () can be restated as
(1.10) lal +bH®| o) = ol + b,
where the operator h is defined by the 2 x 2 matrix
cotT —cscl
(3
cscZ —cotZ
) )

on the space %, and ||al + bhll;z is the corresponding operator norm.
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These results, together with other related facts, are established in Sec-
tions 4 and 5. They are derived from a new criterion of the existence of a
subharmonic minorant for a p-homogeneous function in the complex plane.
The proof of this criterion in Sec. 3 is based on a convexity argument,
and makes use of the Phragmén—Lindel6f-type theorems for subharmonic
functions, and theory of p-trigonometrically convex functions [L1], [L2]. It
extends and clarifies some earlier results of [E1] and [V].

More general inequalities of this type are discussed in Sec. 5. Here, we
draw attention to Theorem 5.3 and Proposition 5.4 where, for example, the
estimate

1/2
(1 + it H |, < (1 + 2 tan? %) lull,, we LP(T),

for 1 < p < 2 is shown to hold if /1 —p/3 <t < oo but not to hold for
every t > 0. (Here u is assumed to be real-valued.) In fact, in Theorem 5.5 we
find a critical value 7(p) such that this sharp inequality holds for ¢ > 7(p),
but fails if 0 < ¢ < 7(p). The fact that 7(p) is a root of a certain nonlinear
equation emphasizes that best constant problems of this type can become
very complicated. Another example is a solution to Birman’s problem given
in Sec. 6.

Before giving the proofs of these results, we present in Sec. 2 an alter-
native proof of a theorem of Cole [G] to the effect that if F' is an upper
semicontinuous real-valued function on C, the validity of an inequality of

the type
27

d0
S Fo f(e >0
27T
0
for all polynomials f with f(0) real is equivalent to the existence of a sub-

harmonic minorant G for F' with G(z) > 0 for z real. This result is not
strictly needed for the remainder of the paper and the reader may there-
fore omit this section. It does, however, underscore the importance of the
problem of finding subharmonic minorants. The proof we give extends eas-
ily to several variables and plurisubharmonic minorants (it is actually based
on an argument for a related result in quasi-Banach spaces [Ka]) (). Note
that plurisubharmonic minorants were used in [HV] to determine the best
constant for the Riesz projection.

Other best constant inequalities involving the Hilbert and Fourier trans-
forms, and references to the literature can be found in, e.g., [Ba], [Be], [Bur],
(1], [E2], [ESS], [G], [GK2], [HV], [K], [Li], [Pe], [Pi].

(1) After this paper was initially submitted for publication we learned that another
proof for several variables was obtained in [Po] in a different context.
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We wish to thank the referee for a thorough reading of the manuscript
and numerous remarks that improved the exposition.

2. Cole’s theorem revisited. In this section we give a discussion of
a theorem of Cole, which appeared (with a sketched proof) in [G]. We will
give a different and more elementary proof, which extends easily to several
variables.

THEOREM 2.1. Suppose F' : C — [—00,00) is an upper semicontinuous
function and E is a nonempty subset of C. Then in order that we have the
inequality

27
N L%
2.1 F 0= >0
(2.1) S o f(e) 5>
whenever f is a polynomial with f(0) € E, it is necessary and sufficient
that there exists a subharmonic function G with G(z) < F(z) for z € C and
G(z) >0 for z € E.

The proof of Theorem 2.1 depends on the following lemma, which for
continuous F is a special case of Lemma 3.1 of [Kal:

LEMMA 2.2. Suppose F : C — [—00,00) is upper semicontinuous and
f, g are polynomials. Then

27

(22)  limsup | F(f(e") + e g(c")) %
n—oo 0
27 21 " A " d¢ do
< § VF(F(e?) +eg(e )5 5
0 0

Proof. Using a standard approximation argument it is easy to see that
(2.2) follows immediately from the same statement for continuous functions.
We thus suppose F' is continuous: we will show

27 d@
(2.3)  lim | F(f(e") +e™g(e')) —
n— oo 0 27T

27 27 ‘ 4 ‘ d¢ d9

= (S] (S] F(f(e) + €'®g(e)) o o

It suffices by a density argument to show this for functions of the form
F(z) = 2"z° where r,s = 0,1,... We have

=33 () ()

7=0 k=0
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By the Riemann-Lebesgue Lemma the left-hand side of (2.3) coincides with

min(r,s) r S 27 0 T—jws—j 012 do
jgo (J> <J> éf(e )"f(E) g€ 5

However similar reasoning shows that this coincides with the right-hand side
of (2.3). m

Proof of Theorem 2.1. We will repeatedly use the fact that an upper
semicontinuous function is bounded above on any compact set. We need
only show that (2.1) implies the existence of G. First we show that if » > 0
and F satisfies (2.1) then

27

Fi(z) = min<F(2), §] Pz + rei?) d9>

2

is also upper semicontinuous and satisfies (2.1). Upper semicontinuity is
clear. Now suppose f, g are polynomials with f(0) € E. If n > 0 then

2T 4 . o de
V F(f(e”) +emg(e)) 5= > 0.
5 2w
Letting n — oo and using Lemma 2.2 yields
21 21
- , vy do do
| § F(re?) + g 22 L~
2w 2w
00
Clearly this implies
21 21
, ~ - do do
F 0 i¢ 10 22 >0.
| 1EUE) + ol 57 57>

Let B be a Borel subset of T. Choose polynomials g,, so that |g,| < r on
T and
i@)

lim |gn(e?)| = rys(e a.e.

n—oo
(This can be achieved, for example, by finding a sequence of outer functions
hy, € H* with ||hy,||cc < 7 and such that |h,| — rxp a.e.; then approximate
each h, by polynomials.) Then, letting n — oo (using Fatou’s Lemma and
upper semicontinuity), we obtain
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Let B = {0: Fi(f(e®)) < F(f(e'?))}. Then the above inequality gives
2
N
S Fiof(e") — >0.
27
0
This proves our first claim.
Now let (r,) be a sequence of positive rationals in which each positive
rational is repeated infinitely many times. Define Fy = F' and then
27

: 0. do
F.(z) = m1n<Fn_1(z), § Fr_1(z+ rpe') %>
Then each F), is upper semicontinuous and if G(z) = inf,, F,,(z) then F},(2) |
G(z) € [—o00,00) everywhere. By induction, using the previous claim we
have, if f(0) € E,

27
g, dO
Fn 10 _ > 0
é o f(e”) 52
for every n and hence by Fatou’s Lemma
2m
o, df
S Go f(e'y = >0.
5 27

This implies G(z) > 0 on E, and in particular G is not identically —oco. To
show it is subharmonic we note that if » > 0 is rational,
2m 2m
L df 0\ db
S G(z 4 re'?) o = lim S Fo_1(z 4 re') o > lim F,(z) = G(2).

o i n: T, =r o i n:ry,=r

If r is irrational we derive
27

L,
X G(z+re?) = > G(2)
5 27
by taking limits (again using upper semicontinuity). This concludes the
proof. m

REMARKS. Let us note that the construction in the proof of the the-
orem gives a maximal subharmonic minorant. This implies that if F is
p-homogeneous when p > 0 (i.e. F(tz) = tPF(z) when ¢ > 0) then the sub-
harmonic minorant can also be supposed to be p-homogeneous. (If G(z) is a
subharmonic minorant of F' then F(z) > sup,. ¢t ?G(tz) by p-homogeneity
of F. Since the right-hand side is subharmonic it follows that G(z) =
sup;st PG(tz), and hence G is p-homogeneous provided it is a maximal
subharmonic minorant.)

Note also that the same argument but using Lemma 3.1 of [Ka] gives a
similar result for plurisubharmonic minorants:
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THEOREM 2.3. Let F : C" — [—o00,00) be an upper semicontinuous
function, and let E be a nonempty subset of C™. In order that for every
n-tuple (f1,..., fn) of polynomials with (f1(0),..., fn(0)) € E we have

27

(2.4) VPR, fale?)

0

df
— >

277_0

it is necessary and sufficient that there is a plurisubharmonic function G :
C" — [—o00,00) with G < F and G(z1,...,2,) > 0 for (z1,...,2,) € E.

Proof. We sketch the details of the proof that (2.4) shows the existence
of a plurisubharmonic minorant. In this case we let I" be a dense countable
subset of C™ and then let ((wgm), wém), A wy(Lm)), Tm)meN e a sequence in
I' x Q4 such that each pair ((ws,...,w,),r) with (wy,...,w,) € I' and
r € Q4 is repeated infinitely often. Define Fy = F and then inductively

27
. | df
Fm(z) = min (le(z), S Fm,1(21 + rmele,wg )? e+ rnewwgm)) 2_) .
T
0

The same argument now shows that lim,, .., Fi,(2) = G(z) is plurisubhar-
monic and satisfies G(z1, ..., 2,) > 0 for (21,...,2,) € E; however one must
use Lemma 3.1 of [Ka] in place of Lemma 2.2. m

REMARK. After the initial preparation of the paper, we learned that a
similar result was obtained by Poletsky [Po] by a somewhat different method.

3. Existence of a subharmonic minorant. In this section we study
conditions under which a continuous p-homogeneous function admits a sub-
harmonic minorant. This is greatly assisted by the theory of trigonometri-
cally convex functions, which we develop first.

Suppose I C R is an open interval. We shall say that a function f : I — R
is trigonometrically convex if whenever x <t < y and y — x < m then

f(z)sin(y —t) + f(y) sin(t — )
sin(y — x) '

We say f is trigonometrically concave if —f is trigonometrically convex. It
is easily seen that a function is both trigonometrically convex and trigono-
metrically concave if and only if it is of the form f(x) = Acosz + Bsinux;
we will refer to functions of this type as sinusoidal functions. Note also that
if f(z) is trigonometrically convex then so is f(—x).

The theory of trigonometrically convex functions is developed in [L1],
[L2]. We here develop what we need, although we suspect much of it is
already well known to experts.

(3.1) ft) <
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LEMMA 3.1. Suppose f is trigonometrically convex on I. Then for every
x € I the left and right derivatives

fo@) = tim LOZI@ gy gy S I@)

y—z+ Yy—x Yy—T— y—x
exist and satisfy
—o0 < f(2) < f} (@) < .
Furthermore if |x — y| < m then
(3.2) fly) = f(x) cos(y — x) +asin(y — )
whenever f! (x) <a < f (x).
Proof. Suppose x <t <y where z,y € [ and y —x < 7. Then
f) = fl@) _ [y eos(3(t—2)) = f(w)cos(y — 5(t +))
2sin(3(t —z)) ~ sin(y — x)

by (3.1). Taking limits as ¢ — 2™ we have

s L0 = F@) _ f(0) = f(x) cosly )

Lot t—=x - sin(y — x)

fly) — f(=)

Taking limits as y — x+ we see that
t —
lim sup M < liminf ———~ < oo0.
t—z+ t—«x y—x+ Yy—

This shows that f’ () exists and f) (z) < oco. We further deduce that if
y >z with y — x < 7 then

f(y) = f(z)cos(y — =) + f(2)sin(y — ).
We note then by symmetry that f’ (z) exists, f/ (z) > —oo and if y < z
with x —y < 7 then

fy) = f(@)cos(y —z) + fL(x) sin(y — z).
To complete the proof we need only show that f’ (x) < f! (x). However if
0<h< g andzEhel then

f(x) <

so that f’ (z) < fl(z). m
Notice that the argument yields the following:

fl@+h)+ f(z—h)
2cosh

LEMMA 3.2. Suppose f is continuous on [, 3] and trigonometrically
convex on (o, ). Then f (a) exists, f (o) <oo and f(x)> f(a)cos(z—a)
+ fl(a)sin(z — a) forz < a+m.

The following is given as a problem in [L2].
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PROPOSITION 3.3 [L2, p. 56]. Suppose f : (a,3) — R is a continuous
function and p > 0 is such that 3 — a < 2pr. Define F(2) for z = re®
where o < pf < B by F(z) = rPf(pf). Then F is subharmonic if and only
if f is trigonometrically conve.

Proof. Suppose F' is subharmonic. If o < s <t < § with ¢ — s < 7 then
let
f(s)sin(t — ) + f(t) sin(x — s)

sin(t — s)

h(z) =

and then note that F(re?®) — rPh(pf) is subharmonic and vanishes on the
rays § = s/p and 0 = t/p. By the Phragmén-Lindel6f principle F(rei?) —
rPh(pf) <0 if s < ph < t.

Conversely assume f is trigonometrically convex and that o < pfy < .
Let zg = roe'?. Then let a = f} (pfy). We have, for |§ — | small enough,

f(pbo) cosp(6 — o) + asinp(6 — Oy) < f(ph).
Now define

H(re") =1 f(pfo) cos p(6 — o) + asinp(6 — 6,))

for < pf < 8. Then H is harmonic and H(zp) = F'(29). Now, if p is small
enough,

2m ' d9 2m ' dO
F(x) = H(z) = | H(zo+0e®) 5= < | Flzo +06)
0 0

whence F' is subharmonic. =

PROPOSITION 3.4. (1) If I C R is an open interval and x,z + m € I,
then f(x)+ f(x + ) > 0 if f is trigonometrically convex on I, and f(x) +
flx+m) <0 if f is trigonometrically concave on I.

(2) Suppose f is continuous on [0, 7| and satisfies f(0)+ f(w) = 0. Then
if f is trigonometrically convex or trigonometrically concave on (0,7) it
follows that f is a sinusoidal function.

(3) Suppose f is continuous on [0,7] and satisfies f(0) + f(7) = 0. If
there exists 0 < o < 7 such that f is trigonometrically convex on (0,0)
and trigonometrically concave on (o, ) then f1 (0)+ f_(w) < 0. If f.(0) +
f1(w) =0 then f is a sinusoidal function.

Proof. (1) It is enough to consider trigonometrically convex f. Then by
(3.2) with y = x + 7 it follows that f(z +7) > —f(x).

(2) Suppose f is trigonometrically convex on (0,7) and continuous on
[0,7]. By Lemma 3.2, f/(0) exists and f(t) > f(0)cost + f7(0)sint for
0 < t < 7. On the other hand, letting y — 7~ in (3.1), one gets, for
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<<t <m,

f(a) + f(m)cos

- int — f(m)cost.
sinz

f(t) <

If f(0) + f(r) = 0, then letting x — 0T in the preceding inequality, one
obtains the upper estimate f(t) < f(0)cost + f/(0)sint. Thus f(t) is a
sinusoidal function on (0, 7).

(3) We observe that

f(0)coso + fL(0)sino < f(o) < —f(m)coso — f(m)sino.

In the case f (0)+ f(m) = 0 we note that f(c) = f(0) coso + f/ (0)sino.
It follows from (3.1) that for 0 < z < o we have

f(z) < f(0)cosz + f (0)sinz.

In view of Lemma 3.2 this implies f(z) = f(0) cosz + f/(0)sinz for 0 <
x < o and a similar argument appliestooc <z < 7. m

In the next theorem a sector is a subset of the complex plane of the
form S = {re? : r >0, a < § < 3} where the angular opening of S,
ang S = [ — a, satisfies 0 < ang S < 2w. The complementary sector S’ is
the interior of C \ S. We call a function F': C — R p-homogeneous (p > 0)
if F(az) = aPF(z) for a > 0.

THEOREM 3.5. Suppose p > 1/2, p # 1, and F is a p-homogeneous
continuous function on C. Suppose there is a sector S so that F is sub-
harmonic on S and superharmonic on the complementary sector S’. Sup-
pose further there is no nontrivial sector on which F is harmonic. Sup-
pose that F(z) + F(e™™/Pz) > 0 for all z, and there exists zy # 0 so that
F(20) + F(e"™/P25) = 0. Then there is a continuous p-homogeneous subhar-
monic function G with G(z) < F(z) for all z € C.

REMARK. It will be clear from the proof that ang S’ < %.
Proof. We can suppose that there is zy with |zg] = 1
F(e'™/P25) = 0. Let zp = €' and z; = e(to+7/p),

We may write F(re®) = r? f(pt) where f is a 2pm-periodic function on R.
By Proposition 3.3, f is then trigonometrically convex on any interval I so
that /P € § for « € I and trigonometrically concave on any interval I so
that /P € ' for x € I.

We begin by arguing that it is impossible that both zg, z; belong to S’.
Indeed, if so then F(z) 4+ F(e'™/Pz) is superharmonic on a nontrivial sector
containing zo. Equivalently g(z) = f(x) + f(x 4+ m) > 0 is trigonometrically
concave on an interval (pto—d, pto+9) where § > 0. Since ¢(t) has a minimum
at x = pto, for |7| < 0 we have

0 = 2(cos7)g(pto) > g(pto — 7) + g(pto + 7)

and F'(zo) +
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so that ¢ = 0 on (pty — 0, pto + 0). Since both f(x) and f(z + m) are trig-
onometrically concave in this interval and f(z) + f(x + ) = 0, we con-
clude that both are also trigonometrically convex, and hence sinusoidal by
Proposition 3.4(2). This contradicts our assumptions on F' (which becomes
harmonic on some sector).

Next we argue that the arc A = {e“ tg <t < tg+ %} cannot be
contained in either S or S’. This follows immediately from Proposition 3.4(2)
since f is then either trigonometrically convex or trigonometrically concave
on (pto, pto + ).

Note that since g has a minimum at pty we have

(3.3) fL(pto) + fL(pto +7) <0,
(3.4) F1(pto) + 4 (pto +m) > 0.

We will next argue that it is impossible for either zy or z; to fall in the
sector S’. Let us suppose z; € S’; the other case is similar and may be
reduced to this case by considering F'(Z). Then zy cannot be in S” and so
a<ty<fB<ty+ % < a+2r. Now by Proposition 3.4(3) we have

(3.5) fh(pto) + fL(pto + ) <0,

and the fact that z; € S’ entails that f is trigonometrically concave in
a neighborhood of ptg + 7, so f’ (pto + 7) > fi(pto + 7) by Lemma 3.1.
Combined with (3.4) this yields

fi(pto) + fL(pto +m) = 0.

Hence by Proposition 3.4(3), f is sinusoidal on (pto, pty + 7) contrary to
assumption.

Thus neither zg nor z; belongs to S’, and A is not contained in one
sector. So at least one of the two points is contained inside S. Again we can
suppose zg € S. Hence we can suppose a < tg < 8 < a+ 27 < tg+ %.

Now let

h(z) = f(pto) cos(z — pto) + f} (pto) sin(z — pto).
Then by Lemma 3.1 we have h(z) < f(x) on a neighborhood of pty. Also
since by Proposition 3.4(3), f! (pto)+ f (pto+m) < 0 and f is trigonometri-
cally convex on (pty + 7, pto + ™ + 6) for some & > 0 we have h(z) < f(z)
for pto + m < x < ptg + 7+ 9.

Now note that by Lemma 3.2 (or by the Phragmén—Lindel6f theorem)
h(z) < f(z) for ptg < z < pf and for pa + 2pmr < x < pty + 7. Since
f(z) — h(x) is trigonometrically concave for pf < = < pa + 2pm, and is
positive in the adjacent intervals, it cannot change sign on (pg3, pa + 2pm),
again by the Phragmén—Lindelof theorem. This means h(z) < f(z) for all =
in a neighborhood of [pto, pto + 7.
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Let T = {re® : 7 >0, to <0 <o+ %} and define H(re'®) = rPh(pf)
for tg < 0 < to+ %. Note that T' contains the sector S’. Let

H(z) ifzeT,
TOR
F(z) ifz¢T.
Clearly G(z) < F(z) for all z € C, and G is subharmonic on both T" and its
complementary sector T”. Since h(z) < f(z) in a neighborhood of both ptg
and pto + 7 it is easy to see that G is then subharmonic on C \ 0. Finally
this implies that G(z) + G(e'™/?z) > 0 ([L2]) for all z and so by integrating
27
0. do
S G(re’y— >0, r>0.
5 27
Hence G is subharmonic on C. =

COROLLARY 3.6. (1) Under the conditions of Theorem 3.5 there is a
unique zg with |zo| = 1 and F(zp) + F(e”/pzo) =0.

(2) If, in addition, F(z) = F(Z) for all z € C then zy = e~ "/2P) or
20 = —e ™/ (2p),

Proof. From Proposition 3.4 (or the Phragmén—Lindel6f principle) it is
clear that if F(zo) + F(e"™/Pzy) = 0 then any subharmonic minorant G is
harmonic on the sector bounded by the rays through zo and e™/Pz,. The
minorant G constructed in the proof of Theorem 3.5 is harmonic on exactly
one sector of angle 7. This proves (1). For (2) we observe that the uniqueness

of zp implies that Zo = e'™/Pz,. m
We shall use the following version of this theorem:

THEOREM 3.7. Suppose p > 1, p # 2, and F is a symmetric p-homo-
geneous continuous function on C. Suppose there are sectors S, T with
ang S + angT = 7 so that F is subharmonic on S U (—S) and superhar-
monic on T U (=T). Suppose further there is no nontrivial sector on which
F is harmonic. Suppose that F(z) + F(e"™/Pz) > 0 for all z, and there ez-
ists 29 # 0 so that F(z0) + F(e"™/Pzy) = 0. Then there is a continuous
p-homogeneous subharmonic function G with G(z) < F(z) for all z € C.

Proof. Define F(z) = F(z/2) (this definition is unambiguous). Then
F' is p/2-homogeneous and satisfies the hypotheses of Theorem 3.5. Hence

there is a p/2-homogeneous subharmonic function G with G(z) < F(z).
Define G(z) = G(2?) and the theorem follows. =

COROLLARY 3.8. Suppose, under the conditions of Theorem 3.7, we also
have F(z) = F(Z) for z € C. Then either

F(e™ /)y 4 F(ef™/2P)) = 0,
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or
F(ei/27/ 0D 4 p(eitr/247/(r)) —

Proof. This follows immediately from Corollary 3.6. =

4. The norm of al +bH. Let us denote the identity operator by I, the
Hilbert transform on the unit circle T by H = HT, and define

(4.1) B, = max laz — b+ (bx + a) tany|P + |ax — b — (bx + a) tany|P
. p zE€ER |x 4 tan~y|P + |x — tan~y|P

where v = 2’T—p.

Note that this is consistent with the formula (see (1.10))
By = [lal + bHR”ip(R) = |lal + bh”%
discussed in the Introduction since B), can be defined equivalently by

0+ 60)|P + |cos (6 + 6y + )|
(42) By =(a®+0")"? max cos(9 + o)l + |eos(® + b 5 o)l 7
0<o<2nm |COS 9|p + {COS(G + %){

where tan 6y = b/a. This can be seen by letting = cot (9 + %)

THEOREM 4.1. Let f € LP(T) for 1 < p < oo be a real-valued function.
Then for any a,b € R,

(4.3) [(al + bHT)fHIIip('[r) < Bp”f“ip(qr)

where the constant, By, is sharp. In other words, ||al + bHTHLp(T) = B;/p.

It is well known that for real a, b the operator norms of al + bH" in the
real and complex LP spaces coincide.

Proof. If p = 2 then clearly
lal +bH"|Z2(p) = a® +° = By,
and so we can assume p # 2. We proceed with the following lemma.

LEMMA 4.2. Let B, be given by (4.1). Then there exists a subharmonic
function G(z) such that

(4.4) laRe z 4+ bIm z|? < B,|Rez|P — G(2).

Proof. Since the case b = 0 is trivial we assume b # 0. Clearly, letting
?(z) = By|Rez|? — |[aRez + bIm z|P gives a function of the form @(re’) =
rP¢(t), where ¢(t) = Bp|cost|P—|acost+bsint|P. Note that ¢(t) is m-periodic
and continuously differentiable. One can readily see that (4.2) implies
(4.5) min [¢(t) + ¢(t +7/p)] = 0.

0<t<2mw
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To determine where @(z) is subharmonic or superharmonic, we observe
that A® > 0 is equivalent to

(4.6) By|Rez|P~2 > (a® + b?)|aRez + bIm z|P~2,
So in order for @(z) to be subharmonic, the following must be true:
B
-2 P
(4.7) la + btant|P~* < pEaEL

Therefore we see that for p # 2 there will indeed be exactly two separate
“double sectors” where ®(z) is subharmonic, and superharmonic in their
complement, and we can use Theorem 3.7 to conclude that ¢ has a subhar-
monic minorant. Thus the lemma is proved. =

We also need the following observation.

LEMMA 4.3. Let G(z) be the subharmonic minorant found in the proof
of Lemma 4.2. Then G(z) > 0 for all x € R.

Proof. Let ¢(z) = B,|Rez|? — |aRez + bImz|P, and let G(z) be the
subharmonic minorant. As in the proof of Lemma 4.2 we may assume b # 0.
Notice that @(z) > 0 for real x. This follows from the definition of B;
in particular, from (4.1) where x = 0 we have
latany — b|P + |atany + b|P  |al?

B, > = 1—¢cP+ |1 p
p = 2|tan'y\P 9 (‘ C’ +| —I-C‘ )7

b
atanvy’

where ¢ = By the convexity of xP it follows that

1+cP+]1—c’ >2
for p > 1. Thus, we can conclude that B, > |a|P, and hence
®(x) = Bplz|” - [az[’ = 0

for all x € R.

To show that G(x) > 0 for real z, suppose first p > 2. Then we argue
that G(z) = ®(z) if x € R. To prove this statement, we set S = {z :
G(z) # ®(z)}. Observe from the construction of the minorant in the proof
of Theorem 3.7 that S is contained in a double sector which has an angle
of opening %. It is clear from (4.7) that the imaginary axis is contained in
a double sector where &(z) (z # 0) is superharmonic, and hence it lies in S.
If S is to contain the real axis as well, then its angle of opening must be at
least 5. Since p > 2, we have a contradiction.

Now suppose 1 < p < 2, and hence § < % < m. Notice that on the
imaginary axis

G(ix) < P(ix) = —|bz|P <0, =x#0,
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provided b # 0. If G(z) < 0 for some x # 0 on the real axis as well then
by the Phragmén-Lindel6f theorem (or simply by (3.1) and Lemma 3.1)
G(z) < 0 either in the right or left half-plane. This contradicts the inequality
G(z) +G(ze'™/P) > 0 which holds for every z since G(z) is subharmonic and
p-homogeneous in C. n

Our next step is to use Lemma 4.2 and replace z with h(z) = u(z)+iv(z),
where h(z) is analytic in the unit disc D. Here u(z) and v(z) are the harmonic

extensions to D of the functions f and f=H" f respectively, so that v(0) =0,
and h = f +if € HP(T). Then (4.4) becomes

(4.8) lau(2) + bu(2)[” < Bplu(2)[” — G(h(2)),

where z € . Note that since h is analytic, G o h is still subharmonic in D.
Because v(0) = 0, we can apply Lemma 4.3 and observe that G(h(0)) > 0.
So we can let z = re?, 0 < r < 1, and integrate both sides of (4.8) over
0 < 6 < 27. Using the sub-mean-value property for Go h, and letting r — 1,
we conclude that

(4.9) Haf + beLp(qr) <B HfHLP(’]I‘)7

which proves (4.3).
To see that the constant, B,, is sharp, we need to show

(4.10) lal +bH" B,.

HLP('[[‘)

Recall the function used in [Pi],

ma:C+ﬂM7 0, (0) = 1,

1-=2
where v < % and 1 < p < 2. It has the property that

tan~y Re g, (') it0<0<m,
—tanyReg,(e?) if —7r <0 <O0.

(4.11) Im g, (") = {

So consider a function of the form f, = aReg, + #1Img,, where o, 3 € R.
Notice that f, = H' f, = aIm g, — 3Re g, + 3 and so for fixed a, 3 we have

lafy + bfo | oy

lal +bH || Lo (r) >

IfA Nl e ()
(h wﬁﬁ%%“%(w+MMM%mW%YM_ b3
§; laRe g, (e) 4+ bIm g, (ei)|p 42 | £l ()
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We can use (4.11) and the fact that Re g, (e"’) = cos~ |cot g‘zy/ﬂ is an
even function to rewrite the right-hand side of the above as
lace — bG3 + (af + ba) tany|P + |ac — b3 — (af + ba) tan (P L/p
la+ Gtany|P 4+ |oo — Ftan~y|P

__ [bs]
1+l ze ()

If we let v — % then the second term in the preceding expression tends to
zero. Thus,

lal +bH" || Lo (r)

lac — b3 + (af + ba) tan'|P + |acv — b3 — (af + ba) tan~'|P 1p
o+ Btany/[P + o — B tany'[P ’

> max
«a,BER
where v/ = TR
Letting x = o/ 3, we see that (4.10) holds and therefore the constant is

sharp for 1 < p < 2. For 2 < p < 00, one can employ a similar argument by
142 ) 2v/m =

1—=z

instead using the function g, (z) = z(
We also have the following corollary.

COROLLARY 4.4. Let f € LP(R) for 1 < p < oo be a real-valued func-
tion. Then for any a,b € R,

(4.12) [l +BHA) A1, < Byl f 12

where the sharp constant, B, is given by (4.1). Equivalently, the operator
norm is given by ||al + bH®| 1wy = B;/p.

Proof. Inequality (4.12) can be shown by using a standard argument
known as “blowing up the circle”. This idea, due to A. Zygmund [Z, Chapter
XVI, Theorem 3.8], involves a reduction to the periodic case, followed by an
application of Theorem 4.1. For examples of this argument, see Theorem 3.1
in [HV] or Proposition 3.5 in [BG].

We can show B, is sharp by reduction to the case of the circle using
transference. For instance, Theorem 3.8 in [BG] where p; = a — b, po =
a + tb, and p = a, combined with our Theorem 4.1, yields

lal +bH®(|Lo@) > ||l + bH"||Lo(r) = BY/?.

5. Related inequalities. In this section we give some other appli-
cations of Theorem 3.7, which illustrate its possible uses. Let us suppose
1 <p<ooandu€ LP(T); let v=H"u and f = u + iv, where u and v are
real-valued. In particular we study best constant inequalities which involve
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the LP-norm of ®;(u + iv), where

Dy(2) = (22 +t2yHV2, z=z+iyeC, t>0.

We shall say u has mean zero if Siﬂ u(e??) df = 0. Note that v always has
mean zero.

THEOREM 5.1. Let 1 < p < o0, and p* = max(p,p’). If t > 1 then

1/2
(5.1l + 203, < (sin2 57 10 2;) 1115
If 0 <t <1 then
1/2
(5.2) sin? —— + ¢% cos? —— / £l < (u? + t202)172)
' 2p* 2p* b= b
If we additionally suppose u has mean zero, then if t > 1,
1/2
(5.3) cos? —— + 2 sin? / 1£1lp < |l(u? + 20?12
' 2p* 2p* P = P
and if 0 <t <1,
1/2
5.4 2 4 42,21/2) < 2 T t2-2i '
(G4) 20?2, < (cos? T4 2sin? ) A

In each case the constant is sharp.

Proof. Let us first note that the given constants are sharp by a slight
variation of the argument in Theorem 4.1. Define, as before,

1+ 2\
g’)’(z): 1_2 *

Then g, € H? provided 2yp < 7. Let f, = g, — 1 € H and u, = Re f,,
vy = Im f,. Now suppose 0 < to,t; < oo. If 2yp < 7 we deduce from (4.11)
that

1103 + E303) 2l — (cos® v + ¢ sin® )2 g, || < 1.

Hence since [|g, |, — oo as v — 7 it follows that
2
I(u2 + t302)1/2|, B (cos? —+tlsm 35) Y

2/ (2p) (w2 + tgo2)1/2||, (cos? 5 + 13 sin

/2"
2p) /
This equation, combined with a similar equation derived from if, (thus
interchanging the roles of u, and v,) quickly shows that each constant in
Theorem 5.1 is sharp even when u has mean zero.
We now turn to the proof of (5.1)-(5.4). We will write z = x + iy for
z € C. We now suppose 1 < p < oo (with p # 2) and 0 < t < oo are fixed.
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Recall that &;(z) = (22 + t2y?)"/? where z = x + iy. We set
F1(2) = ®i(2)? — c|z|P, =z €C,

where .
— ; i(0+m/p)\p i0\p
c=3 77?;19%”(@(6 )P+ Dy (e)P),
and
F~(2) =d|z]P — 4(2)P, z€C,
where .
_ 2 i(0+m/p)\p i0\p
d= 3 _%aéﬂ(@t(e )P+ Pi(e”)P).

We shall show that the conditions of Theorem 3.7 are met for both FT
and F~. By the symmetry conditions on F' = FT, F~ it is only necessary
to show that AF(e?) changes sign at most once in the first quadrant. Note
that by construction we have

‘g‘nﬁ (F(z) + F(e™/?Pz)) = 0.

We thus calculate:

(5.5) Ay (z+iy)? = p(14+t°) Py (x+iy)P > +p(p—2) (2°+t 'y )Py (x+iy)P .
Hence

(5.6)  APy(2)" = p(p — 1)(1+*)Pe(2)" % = p(p — 2)t2|2* P (2)" .

We next show that for any choice of a it follows that A(®Y — alz|P)
vanishes on at most one ray in the first quadrant. In fact if A(z) = @4(2)/|#|
then by (5.6),

A(@i(2)P — a®1(2)") = |2|P "2 (p(p — DL+ N2 = p(p — 22N~ — p?a),
and A(z) lies in the interval [¢, 1] or [1,¢]. Now the function
p(N) =p(p = DA+ )N —p(p = 22N~ —pa

vanishes at most once in this interval since ¢'()) vanishes (for A > 0) only
when
(p— Ht?

(p—D(L+¢2)
It follows that if F = F* or F = F~, then AF vanishes on at most one ray in
the first quadrant. Since for some zy # 0 we have F(20e'™/?)4F(zy) = 0 this
implies it vanishes on exactly one ray (if it is subharmonic or superharmonic
then it must be harmonic on some sector of angle % by Propositions 3.3

M= A < min(1,#%).

and 3.4(2)). Now Theorem 3.7 can be applied and F' admits a continuous
p-homogeneous subharmonic minorant G. Furthermore an application of
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Corollary 3.8 shows that

. T \P/? T T \P/?
c=(cos® — +t%sin® — , = (sin? =— +t%cos® — , t>1,
2p* 2p* 2p* 2p*
and
P/2 P/2
¢ = [ sin? T + t% cos? T . d=(cos? T + t%sin? T ,
2p* 2p* 2p* 2p*
0<t<l.

In either case F = F* or F' = F~ we have G(0) = 0 by homogeneity.
We check conditions for G(z) > 0 if x € R.
First assume that ¢ > 1 and

2p
We split into two cases. If p > 2 then G(1) = F(1) and so G(1) > 0.

If p < 2 then G is harmonic on the sector —;—p < argz < % and of

the form G(re®) = ArPcospf by the construction of G in the proof of
Theorem 3.5. Next, G(e*) = F(e*) for 6 > 35 and this is nonpositive for
% <0< % + 0 for suitable § > 0. Then since G is p-homogeneous and
subharmonic, G(e?) + G(e??+7/P)) > 0 by Propositions 3.3 and 3.4(1), so
G(e'?) > 0 for — 35 <0 < —3,+0. But this implies A > 0 and so G(1) > 0.
Thus if £ > 1 we have G(z) > 0 for 1 < p < c0.

Note that if 0 < ¢ < 1 and

p/2
F(z)=F (z) = (sin2 ;TF + t% cos? %) |2|P — (332 + t2y2)”/2.

p/2
F(z) = F~(2) = ( cos? T 2en? |2|P — (2% + t2y?)P/?
2p* 2p* y ’

then F'(1) < 0 and so G(1) < 0.

If F = F7* we similarly deduce that G(1) > 0 only when 0 < ¢ < 1.

The remainder of the argument is standard. Define f for |z|] < 1 by
f(2) = >0 f(n)z” where f(O) is real. Then G o f is subharmonic and
hence

O<2§G(f(rew))d—0 0<r<l1
_0 27‘1’7 T .

Thus
27

0\ d0

0\\ 27

VF(f(re”) o
0

and letting r — 1 we will obtain (5.1), (5.2), (5.3) or (5.4) according to the
choice of F* or F~ and p. m

>0
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Before giving our next application, let us note that the following theorem
is an easy application of the known estimate for the Hilbert transform [Pi]:

THEOREM 5.2. If 2 <p < oo and 0 <t < oo then

1/2
T
(5.7) H(u2 + t2v2)1/2|]p < <1 + t2 cot? 2_p> l|lullp.

If 1<p<2and 0<t<oo then if u has mean zero,
2\ /2

(5.8) (1 + t2 cot? 2—) lull, < Nl(u? + 202,
p

Proof. For (5.7) note that if p/2 > 1 then
I(u® + 202, < (Jully + £ ]o]l5)"2

by Minkowski’s inequality, and the estimate [[v|[, < cot 7 [lu[|, completes
the proof. For (5.8) if p/2 < 1 we have instead

1(u® + 20%) 2 > (fully + ¢]|v]15)
and ||v|[, > cot - [lul|, since u has mean zero. m
We will now consider the reverse inequalities to those of Theorem 5.2.

THEOREM 5.3. Suppose either that 0 <t < 0o and 3 < p < o0, or that
V1—-p/3<t<ooand?2<p<3. Then if u has mean zero,

1/2
(5.9) <1 + t2 tan? 21])) lully, < ||(u? + 20?2,
If 1<p<2and \/1—p/3<t< oo then for any u,

1/2
(5.10) (w2 + t20%)Y2||, < <1+t2 tan? %) ull,-

In each case the constant is sharp.

We remark that Theorems 5.2 and 5.3 may be interpreted as saying that
o\ /2
I+ itH"||po(r) = <1 + t* cot? —)
2p*

if p > 2 orif ¢ > 1, but it must then be remembered that I + itHT is
considered as a hybrid operator from the real space LP(T) to the complex
space LP(T).

Proof. The proof that the inequalities are sharp is essentially the same
as in Theorem 5.1.
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The proof is very similar to that of Theorem 5.1. We assume p # 2. In
this case we define

) Dy ()P + (e 0+7/P)yp

c= min ,
—<0<n 0(6“9)17 + @0(@1(9+7"/P))P
@t(eze)p 4 gpt( z(9+77/p))p

d= max .
—w<b<n Py(e?)P + Py (ei0+7/pP))p

Let
F1(2) = ®i(2)! —clz|P,  F~(2) =d|z]P — D(2)P.

In place of (5.6) we use
(5.11)  APy(2)" = p(1 + (p— Dt*)Pe(2)" 7 =p(p = 2)(t* = D|a B¢ (2)7

For x # 0 let us introduce A(z) = &;(2)/|z| = (1 + t?y?/22)'/2. Now for
any choice of a € R,

A(®1(2)" — ado(2)")

= 2P 2(p(1 + (p — DN = p(p — 2) (12 = DAY~ — p(p — 1)a).

Let
p(A) = p(1+(p— )N —p(p—2)(t* =)A= p(p—1)a, 1<\ < oo
We show ¢() vanishes at most once in (1,00). In fact

©'(\) =p(p = 2)((L+ (p = DN = (p = 4)(#* = )AP™?)

vanishes only when

Thus if p > 3orift > y/1 — p/3 then ¢’ can have no zeros in (1, c0) (for any
choice of a) and so AF' vanishes on at most one ray in the positive quadrant
for F = FT or F = F~. This means we can apply Theorem 3.7 to produce
a continuous p-homogeneous subharmonic minorant G.

Let us consider the case 2 < p < oo and F' = F*. In this case

p/2
c= <1 + ¢? tan? 1)
2p

by Corollary 3.8. Since G(0) = 0 by homogeneity, we obtain (5.9) by the
standard arguments.
Next we consider 1 < p < 2 and F' = F~. Then

p/2
d= (1 + 12 tan? 1)
2p

by Corollary 3.8 and G is then of the form G(re?) = ArP cospf if —% <
0 < % by the construction of G in the proof of Theorem 3.5. In this case
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F(e') = G(e") is negative for 35 <0 < g;+0 for some 6 > 0 and so, since
G is subharmonic and p-homogeneous, G(e®) > 0 for —5;, <0< —5;,+9,
i.e. A > 0. Hence G is positive on the real axis. Then (5.10) follows. m

We now discuss the extent to which Theorem 5.3 can hope to be im-
proved. It is in fact clear that in the case 1 < p < 3 the inequalities hold
for some ¢ with ¢ < y/1 —p/3. More precisely one can show, with a little
more work, that the inequalities hold if ¢ > 7 where 7 = 7(p) is the largest

positive root of
42 p/2
1+ :<1+t2tan21> .
p—1 2p

Here 7(p) is in general less than /1 — p/3. However these estimates are not
best possible. The problem of determining the best possible value of 7 is

more delicate, and will be addressed below. We first show however that the
inequalities in Theorem 5.3 do not hold for all ¢ > 0 when 1 < p < 3, p # 2.

PROPOSITION 5.4. (1) Suppose 1 < p < 2; then there exists to(p) > 0
such that the inequality

1/2

(5.12) a2+ 20212, < (14 2 )l
p

fails if 0 <t < tg.

(2) Suppose 2 < p < 3; then there exists to(p) > 0 such that the inequality

2\ /2

(5.13) 2+ 20220, 2 (14 )l
p

fails if 0 <t < tg.

Proof. We will need a simple trigonometric inequality. Note that the
function

h(0) = (m —0)cosf — (m — 20)

is convex on the interval % < 0 < 7 and that h(%) = h(g) = 0 and
h(m) > 0. Hence

h(6) > 0 ifg<0<7r.
If we put 0 = % then these inequalities become
(p—l)cosz <p—2 if2<p<3,
p

(p—1Dcost>p—2 ifl<p<2.
p
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Hence -
2(p—1)cos22— <2p—-3 if2<p<3,
p

2(p—1)cos221>2p—3 if1<p<2.
p

Finally this implies
(5.14) (2p—3)tan221 <1 ifl<p<2,
p

(5.15) (2p—3)tan2% >1 if2<p<3.

We now turn to the two cases.

(1) We argue that if (5.12) holds for a particular choice of ¢ then
p/2
F(z2)= <1 + t? tan? 21) Do (2)P — Di(2)?P
p

has the property that AF(e*™/(2P)) > (. This follows directly from Cole’s
theorem, Theorem 2.1, and the fact that F(z) = F(Z), since the existence
of a subharmonic minorant implies that for all z,

(5.16) F(e ™™/ 2P o) 4 F(e'™/(2P) ) > .

However, we can also obtain (5.16) directly, avoiding the use of Cole’s theo-
rem by considering the functions g, and f, as in the proof of Theorem 5.1,
but using e f, for all 0 < § < 27. Then if F(z) = r?f(f), we have

f(%) =0, and (5.16) implies that f (6 — %) + f(6+ %) has a minimum

at 0 = 0. Since f is an even function it follows that f” (%) > 0, and using
the fact that f(%) = 0 we deduce that AF(e'™/(2P)) > 0.
Now, if we assume AF(e'™/(2P)) > 0 then by (5.11),
(= DA = (14 (p— DENE — (p—2)(1 — ) > 0
where A = (1 + t? tan? %)1/2. This in turn implies

™ T ™
— 1) { tan* — — tan® — |#* 29— 3)tan? — — 1 |2 > 0.
-0ttt 7)ot (p - Bt 1) >

If this holds for arbitrarily small ¢ we have
T
2p — 3) tan® — > 1.
(2p — 3) tan 2 >
This is false by (5.14).

(2) The calculations are similar but signs are reversed. We conclude in
this case that the validity of (5.13) for arbitarily small ¢ implies that

T
2p — 3)tan? — < 1.
(2p — 3) tan 2 =

Apply (5.15). =
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We now calculate the critical value 7 = 7(p) for (5.12).

THEOREM 5.5. Let 1 < p < 2, and let 7(p) be the unique positive root
of the equation

1*17/2 COSpil T
(5.17) 1+ 12 tan? — =1+ 6tan? —(1- —2 ),
2p 2p sin %
Then
o\ /2
(5.18) |(u? + t20%)V/2||, < <1 + ¢ tan? 2—) l|lullp
p
holds for T(p) <t <1, but fails for 0 <t < 7(p).
Proof. Let
cosP~ 1 & 1/2
(5.19) ﬂzl—%ﬁ, uw= (1+t2tan2 1) .
sin 55 2p
We need an elementary inequality,
(5.20) 0<pB<1l—p/2, 1<p<2
which will follow from the analysis below. Then the function
(5'21> Z/J(M) = :U'27p —-1- 5(#2 - 1), 1< H < 00,

is concave on (1, 00) since ¥’ (u) = —(2—p)(p— 1)u~P — 26 < 0, and has a
maximum at pg where

2-p
P="=>1.
0 25
Since (1) = 0, there is a unique root p; > 1 of the equation ¥ (u) = 0, so
that @1 > pp > 1. Consequently, (5.17) has only one positive root ¢t = 7(p).
To show that 7(p) < 1, notice that if ¢ = 1 then p = 1/cos 75, and the
following elementary estimate holds:

(5.22) u

cosP™ ! Z(cos & +sin &) — 1
Y(p) = cosP ™2 21 —-1- ﬂtan2 21 — 220( 2p 2p) <0
p P

2
COS 2p

This yields 7(p) < 1. Again, a direct analytic proof of the preceding inequal-
ity is tedious, but we will show below that actually 7(p) < /1 —p/3 < 1.

Let d = (1 + t2 tan? %)p/Q' Notice that the function
() =p(1+(p—))AN 2 —p(p—2)(* —1)A " —p(p—1)d, 1< A< o,

vanishes at most twice in (1,00). This follows from the fact already used
above that

¢'N)=pp—2)((1+ (p— )N — (p—4)(#* — 1)A*°)
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vanishes only at A = \g where

o (o0
0o — 2
1+ (-1t
and limy_,o p(A) = —p(p — 1)d < 0. Note that Ao € (1,00) if and only if
0 <t<4/1—p/3,and in this case ¢’'(A) > 0 for 1 < X < A\g, and ¢'(X) <0
for A\g < A < .
If F(z) = d®o(z)? — D4(z)P, then (see the formula after (5.11))

1/2
AF(z) = — |20 (A(2)), A<z>=(1+—) .

Hence by the discussion above AF(z) vanishes at most on two rays in the
positive quadrant.

If AF(z) vanishes at most on one ray in the positive quadrant, then
(5.18) follows by the same argument as in the proof of Theorem 5.3.

Thus it remains to consider the case where AF(z) vanishes exactly on
two distinct rays arg z = 1 and arg z = 6 such that 0 < 0; < 6 < 5. This
may happen only if 0 < ¢ < /1 —p/3 when we necessarily have ¢(1) =
pt? —p(p—1)(d—1) <0, and so 0 < t < min(y/(p — 1)(d — 1), /1 — p/3).

Hence, for z in the positive quadrant, we assume that F'(z) is superhar-
monic in the sector ) < argz < 2 < 7, and is subharmonic outside.

We next define a p-homogeneous function G(re®) = rPg(f), where g is

s

even and m-periodic on R, so that G(re?) = Ar? cospf for |0] < 35> and
G(re??) = F(re?) for 35 < 0] < 7. Here

p/2—1
(5.23) A = cosP™3 % sin le (1 + t? tan? %) t2

is found from the equation A = % I’ (—%), where
f(0) = F(e) = d|cos 0P — (cos? 0 + 2 sin? 6)P/2.

This guarantees that F' — G € C'(C).

Clearly, equation (5.17) can be rewritten in the form A =d — 1.

We now prove that if A < d—1, then the function G constructed above is
a subharmonic minorant of F. Let &(z) = F(z) —G(z). Clearly, (z) = &(Z).
Notice that @ vanishes on the rays argz = Qﬂ—p, and is nonnegative on the
real axis.

As was explained above, it suffices to consider the case where F' is su-
perharmonic in 0 < 01 < argz < 63 < 5. We claim that actually

T
.24 —.
(5.24) 0<6; <6< o

Otherwise one of the following two cases holds.
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(1) If % < 61, then F'; and consequently @, is subharmonic in the sector

S = {ze@: larg z| < 1}
2p

Hence ®(re'’) = rP¢(pf) where ¢(6) is trigonometrically convex on (—%, %),
and ¢(£%) = 0. Then by Proposition 3.4(2), ¢ is sinusoidal, and by Propo-
sition 3.3, @ is harmonic in S, which is false.

(2)If 6, < % < 0o, then ¢(0) is trigonometrically convex when |0| < pb1,
and trigonometrically concave when pf; < 0| < 7. The rest of the argument
can be completed as in the proof of Proposition 3.4(3) using additionally
the fact that ¢ is an even function.

Alternatively, we argue that ¢(£%) = 0, ¢'(£%) = 0, and AP(etin/2p)
= ¢"(£%) + p*¢(£%) < 0 in the distributional sense. It follows that ¢(6)
has a maximum at +7, and so ¢(¢) < 0 in some neighborhood of § = +7.
Thus @(z) is negative in some neighborhood of the rays arg z = :l:%, but is
positive on the positive real axis. Hence ¢(z) must vanish also on the rays
arg z = +6 where 0 € (O, %) Ifg < f1, then @ must be subharmonic and

nonnegative in a sector
S'={z€eC: |argz| < 6},
where ang S’ < %, which contradicts the Phragmén—Lindelof principle.

Similarly, if 0 e (91, %), then @ is superharmonic and nonpositive in a
sector
1" n T
S"=qzeC:0<argz < — ¢,
{ 2p }
%, which again violates the Phragmén—Lindel6f principle.
This proves (5.24), and consequently the fact that G is subharmonic in C.
We now prove & > 0 for z € S. Note that ¢(1) = F(1) — G(1) > 0
by (5.23), and ¢(z) = ¢(Z). Hence &(z) cannot change sign in S. Otherwise
there exists a subsector of S where @ is either subharmonic and nonnegative,
or superharmonic and nonpositive, which violates the Phragmén—Lindel6f
principle again. This completes the proof that GG is a subharmonic minorant
of F', which is nonnegative on the real axis, in case A < d — 1, and thus
(5.18) holds in this case.
It is worth noting that, conversely, whenever F' has a p-homogeneous
subharmonic minorant G nonnegative on the real line it follows that A <
d—1. In fact, as was shown in the proof of Theorem 5.3, G(re'?) = ArP cos pf

for |6] < -, where A is a positive constant. To verify that A is given by
P

(5.23), note that g(8) = G(e?) is even, and g(6/p) is trigonometrically
convex. Hence by Lemma 3.1, g(0) > Acospb if 6 € (—% — 4, —35; + 5) for

where ang S” <
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some § > 0. Thus F(re?) > G(re?) > ArP cos pf in the sector

55:{2:

Since F(re?) — ArPcosp is nonnegative in Ss, and vanishes on argz =
— 135, it follows that F(e?) — Acospf has a minimum at 6 = —3,- Hence
A= %f’(—%), where f(6) = F(e??), which coincides with (5.23). Thus
d—1=F(1)>GQ1) = A.

We remark that in the special case ¢ = 1 clearly A < d — 1 since F
has a subharmonic minorant nonnegative on the real line as was shown in
Theorem 5.3. This is equivalent to the estimate

7r
arg z + —‘ < (5}.
2p

1-p/2
(1 + tan? 1) <1+ tan2 L 3,
2p 2p

where 3 is defined in (5.19). In particular 5 > 0 as was claimed above.

In fact 0 < 8 < 1 — p/2 since in the case § > 1 — p/2 it follows that
the concave function ) defined by (5.21) is decreasing on (1,00) and so
A < d—1 for every t > 0. This contradicts Proposition 5.4 where it is shown
that F' does not have a subharmonic minorant nonnegative on the real axis
if 0 < ¢t < tp. Thus the equation ¥(u) = 0 has a unique root po > 1.
Consequently, the inequality A < d — 1 is equivalent to t > 7(p), where
the critical value 7(p) coincides with the unique positive root of (5.17). If
0 <t < 7(p) then A > d — 1 and hence F' does not have a subharmonic
minorant nonnegative on the real axis. Then by Cole’s theorem (5.18) fails.
It remains to notice that 0 < 7(p) < /1 —p/3 < 1 by Proposition 5.4. m

We conclude this section with a uniform estimate for the norm of the
operator (cost)I + (sint)H mentioned in the Introduction.

THEOREM 5.6. Let 1 < p < oo. Then

. R - ™
(5.25) omax [[(cost)I + (sint) H™ || pr(r) = cot o

Proof. By Corollary 4.4,

. R p
pnax [[(cos t)I + (sint)H™||7, )
T p
|cos(6 + 1)[P + |cos(0 + ¢ + )|

max —5
ggégz |cos 0P + ‘cos(e + ;)‘

Og}%);ﬂ(\cost]p + |cos(t + %)‘p)

Oggigréﬂ(!cos 0|7 + |cos (6 + %) ’p)

= Aphip;
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T p
cos (t + —> ) ,
p
s
cos <9 + —)
p

p)
™ ™
Ay =2cos? —, puo'=2sin? —.
p 2p* D 2p*

where

Ap = max (|cost]p+
0<t<2m

-1 . P
= min | |cos8|? +
Hp 0<0<2r (’ |

It is not difficult to show directly that

However it is easier to verify this using the proof of Theorem 5.3 where it
was shown that, in the case t = 1,
2 1

€= oéneggw |cos O|P + {cos(@ + %) {p " sin? 2;*

is the best constant in the inequality

1(w? + )22 < cllull?,

7\ [’ T

cos <t + —) > = cos” —

p 2p

is the best constant in the inequality

lully < dll(u? + %)

and
1
d= - max | |cost|P +
2 o<t<an

for v with mean zero. Since A\, = 2d and p,, = ¢/2, it follows that A\, =

cotP 2;* . m

6. The norm of I — II. Let us define the re-expansion operator, IT =
FiFe, where Fy and F. are the sine and cosine Fourier transforms on the
positive real axis Ry = (0, 00):

Fof(@) = /2 | ) costudt, fsf(x):\/g | £(t)sintwdt.

T
Ry Ry

We will also need the complex Fourier transform in the upper half-plane,

) A
Ffl) == § fe™dt,  z=z+iy, y>0,
0

oo

and the Laplace transform,



Best constants 267

In the field of scattering theory it is of interest to examine the operator
I—11. Using Theorem 4.1, we will compute the exact value of |[I —IT|| 1» (g, )
for 1 < p < .

We denote by LP(R,,z%), « > —1, the space of measurable functions f
on R, such that

1A o, oy = § |F (@) P2 da < oo,
Ry
As was mentioned in the Introduction,

(6.1) 1f) = . | 21

from which it follows that IT = H®+ + H;, where

6.2)  H® f(x) = %p.v. g %dt, Hif(2) :% g

+ Ry

t

) 4
T+t

Note that H, = %£2. The formal adjoint operator IT* = F.Fy is given by

(6.3) II" f(z) = —%p.v. \ j;f_(tt)Q

dt.

+

We first consider the case p = 2.
LEMMA 6.1. Let f be a real-valued function in L*(R.). Then

(6.4) 1Fef + Fofliem,y = 20f 172w,y £ NLFIT 2, )
and
(6.5) 11— | e@yy = V2, |1+ |2w,) =2

Proof. Clearly,
1Fef £ Fsflliamy) = IFef oy + 1Fsf T2, ) £ 20Fef, Fof)
= 2||f||%2(R+) + 2<fcfa fsf>

Next, we notice that (H®+f, f) = 0, and (H:f, f) = %||£f|\%2(R+), and
hence, by (6.1) and (6.2),

(Fef, Fof) = (HE f, f) + (HLf, f) = S1Lf|3 2w, = 0.
From this we have

1T = I fll7em,y = 1Faf = Feflliem,) < 20F172@, )

17+ IDfTe@,y = IFf + Feflliz@,) < 4lF 172, ).

This proves [[I—I1||,2(r, ) < V2, and [|[I+1||2(r, ) < 2. The lower estimates
follow, for instance, from the fact that the spectrum of IT in L*(R) is the
semicircle {z : |z| = 1, Rez > 0} (see [Bir]). Hence, the corresponding
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spectral radii are o(I — IT) = v/2 and o(I + IT) = 2, which completes the
proof of (6.5). m

We now discuss a connection with some inequalities in LP(Ry) with
weights.

LEMMA 6.2. Let 1 <p < oo, and p’ =p/(p—1). Then
(6.6) I+, =1 EH | 1ow, so-1r2)
= |1 F H* || 1o, ot-9/2)
= ||I:FHR+||LP/(R+,J:—1/2))
(6.7) | £ I oy = I F H* | pow, w172y = 1 £ H* || o, ar-s/2)
= [+ HR+”LP’(R+,$@'71>/2)‘
Proof. Define the isometry J : LP(R;) — LP(R,,z(P~1)/2) by
Jg(z) = 2~ Yr5=12g( /7).
Then J~!: LP(Ry,z(P~1/2) — [P(R,), where
JYg(t) = 2YPtg(t?).

A substitution u = 2%, v = ¢? in (6.1) shows that IT = J~'H®+J, which
yields
1T+ ow,) = 11 £ H o, so-1r2).

From this by duality
1 £ ey = I F H* || o @y 02
Similarly, one verifies
I+ H*”LP(R+) =IF HR+||LP(R+,95—1/2) =1+ HR+||LP/(R+7Q;(P/—1)/2)'

Also, using the change of variables u = 1/, v = 1/t in the first equation of
(6.2), it is easy to see that

1T+ H 1o, ww-vr2y = [T F H | o, s-9/2),
1T+ H* o, om12y = 1T F H* | Lo, go-s/2)- ®

We next give lower estimates of |1 + IT|r(r,) and [[I & IT*| r(r,) in
terms of the unweighted norms of I + H®+.

LEMMA 6.3. Let 1 <p < oo. Then
(6.8) 11+ Lo,y > 1 £ H [|Lo@,) = Ap,
(6.9) 11+ T (| oy > 1T+ H oy = Ap.
Here Ay = Ay = |[I + H®|| o (r) is defined by (1.2).
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Proof. We first note that
(6.10) 11+ H* ooy = 1 £ HY 2o wy.

This is a consequence of a more general fact that, if @ € L*°(R), then

-~

the Fourier multiplier operator M, f = (af)", defined initially on L?(R) N
L?(R), is bounded on LP(R) if and only if the Wiener—Hopf operator W, =
Xr, Maxr, is bounded on LP(R, ), and the corresponding operator norms
coincide:

(6.11) [Mallr@®) = WallLr®,)-

(See, e.g., [GK2], [St].) Another well known result on Fourier multipliers,
| M|l ey = || Mal| L ®),

in the special case a(§) = 1 £+ isign¢ yields

(6.12) 1T+ H* | Loy = 11 — HY| o w)-

By Corollary 4.4 with @ = 1 and b = +1, this gives ||I + H®||1»r) = A,.
Since by duality
1T+ | oy = 1T F H® | 1o iy

it follows that A, = A,/, which is also not difficult to prove directly.
It remains to prove the lower estimates

1T+ oy > 1 £ H* || pory),
11+ T || Loryy > 1 £ H* oy )-

By (6.2), [ &£ I = I &+ (H®+ + H;), where H; is a Hankel operator with
the kernel W

Denote by Us, s > 0, the shift operator: Usf(t) = 0if 0 <t < s, and
Usf(t) = f(t —s) if t > s on LP(R,), and by U_g the backward shift
U_sf(t) = f(t+s). Then obviously, U_ W, U, = W, for every Wiener—Hopf
operator W, with symbol ¢ on R, while U_,H,U; = U_o,H}, for every Hankel
operator Hp, with symbol b (see [N]). Hence

[Wa + Hillrw,) 2 [U-s(Wa + Ho)Usl| Lo,y = [Wa + U-2s Hall Lo (-

Letting s — oo and using the fact that U_; — 0 in strong operator topology
in LP(R}), we obtain

(6.14) [Wa + Hyll o) > [[Wallzem,)

for any Wiener—Hopf operator W, and Hankel operator Hp bounded on
LP(R,). Applying the preceding estimate with W, = I + H®+ and H), =
+H;, we obtain (6.13). m

(6.13)

In the next lemma, we show how to find the norms ||II||pr(g,) for 1 <
p < oo, and || + | pr(r,) for p <2, which is essentially a consequence of



270 B. Hollenbeck et al.

the known results (cf. [GK2]). We also give a new formula for ||+ IT| 1» (g, )
in the case p > 3.

LEMMA 6.4. Let p* = max(p,p’). Then the following statements hold:
v

(6.15) ]| o ry ) = || Lo (ry) = cot o 1 <p<oo.
(6.16) || + 7| 1o(e, ) :1+tan%, l<p<2,
(6.17) |+ IT*|| 1oe, ) = 1+ cot % 2 < p < oo,
(6.18) I+ HllLew,) = 4p, 3<p<oo,
(6.19) |1+ II*||po(r,) = Ap, 1<p<3/2

where A, is defined by (1.2).

Proof. Let a(¢) = —isign&. Then W, = H®+ and H, = H;. From (6.14)
it follows that

|| o,y = 1H* + Hillzewy) = [H¥ o g.)-

Using (6.11) and the well known expression for the norm of the Hilbert
transform, we get

7r

CTe

To prove the upper estimate, let f(x) = f(z) if z > 0, and f(z) = f(—=z) if
x < 0. Then

1 R~ T
Y = F{

Hence, [[II||zr(r,) = cot 55+, and by duality the same formula gives the

norm of IT*. This proves (6.15).
Now we prove (6.16) and (6.17). Let 1 < p < 2. The upper estimate

||HR+||LP(R+) = ||HR”LP(R) = cot

T
M+ I pryy <1+ [ per,y =1 +tan%

follows from (6.15). To prove the lower estimate, we use some facts from the
spectral theory of singular integral operators. Recall that, as was shown in
the proof of Lemma 6.2, I + IT = J~1(I — H®+).J, where J is an isometry
from LP(R, ) onto LP (R, 2(P~1/2), Hence the spectrum of I+ IT in LP(R,)
coincides with that of I + H®+ in LP(R, 2P~1)/2),

For 1 < p < 2, the latter is known to be the larger arc of the circle

T T
z—1+cot—| =csc—
p p

in the complex plane with the endpoints at 1 & 4. (The easiest way to see
this is to map R to R using an exponential substitution, and notice that
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I+H®+ on LP(R,, 2(P~1/2) is transformed to a Fourier multiplier on L?(R)
which takes values exactly on the arc described above. See details in [GK2,
Sec. 9.7].)

Hence, the spectral radius of I + IT in LP(R;) for 1 < p < 2 is given by

ol +1I) = 1 — cot = + csc — = 1 + tan —.
p p 2p
This yields the lower estimate

T
HI"‘HHLP(RJr) Z Q(I+H) = 1+tan%

This proves (6.16). The corresponding result for ||I+11*||1» ) for 2<p<oo
follows by duality, which proves (6.17).
To prove (6.18) and (6.19), notice that by Lemma 6.3,
I+ I o@,) > 1T+ H || Lre,) = Ap-
On the other hand, by Lemma 6.2,
I+ || pory) = 1+ H || 1o®, ae-1/2)-
Using the change of variables u = 1/z, v = 1/t as in the proof of Lemma 6.2,
we obtain
Ay = I £ H* oy = I F H* || pow, ar-2)-
Now let p > 3. Then 0 < (p — 1)/2 < p — 2, and by interpolation in L?
with a change of weights,
1T+ HR e, io-imy < I+ BRI+ HR [, ns) = Ap

where t = 2(’; __12) € (0,1), which proves the upper estimate.

Hence |[I + II||1»r,) = Ap for p > 3, i.e. (6.18) holds, while duality
yields [[I 4 IT*||pp(r,) = Ap for 1 < p < 3/2. This proves (6.19). =

We are now in a position to prove the main theorem.

THEOREM 6.5. Let 1 < p < oo, and let II be the re-expansion operator
defined above. Then

where
cos(0 — Z)|” + [cos(6 — = 4+ =) P 1/p
(6.21) Ap: 2 max ‘ ( 4)| ‘ ( 4 > p)‘
o fontle 4 oo (0 3)
Proof. By Lemma 6.3,
(6.22) I = Hperyy = Aps = pery) = Ap.

It remains to prove the upper estimate
(6.23) 11— | rrr,) < Ap,
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since a similar inequality for I — IT* follows by duality, and the equation
A, = Ay, (see Lemma 6.3).

Recall that [T = FF., F2 = I, and F? = I. Let B, = AP, Clearly,
(6.23) is equivalent to the estimate

(6-24> H}_Cf - stHip(]RJr) < BpH]:cinp(R”-

Here we assume that f = F.g, where g € C§° (R ); then the complex Fourier
transform F f(z) obviously satisfies the estimates

(6.25) IFf(2)] < T4 (F£) (2)] < TP

which suffices to justify Green’s formula for the positive quadrant used be-
low.
We first consider a simpler case p > 2. We will need the inequality

(6.26) |z —y|” < Bylz|’ — G(z,y),
where G(x,y) is the subharmonic minorant for the function
(6.27) D(x,y) = Bp|z|P — |z —y|?
constructed in Lemma 4.2.

Let

u(z,y) =ReFf(z) = \/% S f(t) costz e V" dt;

0

2 o0
v(z,y) =ImFf(z) =1/— S f(t)sintze ¥ dt.
s
0
Then, clearly,

ou 27T
- =4/ = i —Yyt J¢-
g (x,y) \/ - S tf(t)sintze ¥ dt;

0

v 2T
p (z,y) = \/7 — S tf(t)costre Y dt.

0
In particular, we will need the following relations:

u(xa()) :fo(x>7 ’U(.f,())zfsf<1‘)7

(6.28) u(0,y) = Lf(y),  v(0,y) =0,
and

%(07 y) = 07
(6.29)

%(O,y) = —d(diyf)(y) = \/g V tf(t)ev dt.

0
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Putting u(z,0) and v(z,0) in place of z and y in (6.26), and integrating
over R, we obtain

| 1Fef(@) = Fof@)Pdz < B, | |Fef (@) de — | Glu(z,0),v(z,0)) da.
Ry Ry R,
We need only prove
(6.30) | G(u(z,0),v(x,0)) dz > 0.
Ry
To this end, we use Green’s theorem for the quarter-plane D={(z,y):z >0,

y > 0}, which gives

(6.31) S G(u(z,0),v(z,0)) dx = SS yAG(u(x,y),v(x,y)) dx dy
Ry D

AG (u(z, gg)c,v(w,yﬁ dy.

+ 1y
0 =0

(In a similar situation, for the Hilbert transform on the real line, Green’s

theorem for the upper half-plane is applied in [E2].)

The above formula is easily justified using estimates (6.25) together with
G(2)| < Cl2lP, [0G(2)] < CJ2P7
Note that the integrals over the positive real and imaginary axes in (6.31) are
absolutely convergent, and the double integral is nonnegative since G o F(z)
is subharmonic in the upper half-plane.

Let us show that the second integral on the right-hand side of (6.31) is
nonnegative as well. Notice that

0G (u(z,y), v(x, y))

Ox =0
= G (00).20.9) F0.9) + 57 (0.0),00.) 52 0.0)

Using (6.28) and (6.29), we see that the first term on the right-hand side of
the preceding equation vanishes, and

0G (u(z,y), v(z,y)) oG d(Lf)
p D (Lf(y), )d—y(y)
Thus,

As was established in the proof of Lemma 4.3, for p > 2, the function
¢ defined by (6.27) coincides with its subharmonic minorant constructed
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above: G(z,y) = @(z,y) in some double sector containing the real axis.
Hence 5 96

8—y($a0) = a—y(%o) = pa|z[P~2.
From this using integration by parts we obtain

Osoy 0G(u(x, y), v(x, y))

d
5 Ox 20 Y
= —» L uerwleswr Y @ ay = {12swray = o
0 0

which yields (6.30) for p > 2.

We now prove an analogous inequality which involves the adjoint oper-
ator IT* = F . Fs:

(6.32) 1= 11"\ o e,y < BYP, p>2,
or equivalently,

(6.33) |Fef = Fef s,y < BollFef g,y P22

We set H(z,y) = G(y,x), where G is the subharmonic function used in
(6.26). Then

(634> ’x_y’p SBP’y‘p_H(x7y)7 p=> 2.
Obviously, H(z,y) is a subharmonic minorant for

(6.35) U (x,y) = Bplyl” — [z —y[*.
However,

AV (w,y) = p(p = D (Bplyl~* — 2z — y|"~?),

from which it is easily seen that ¥(z,y) is superharmonic in a double sector
S containing the real axis. Consequently, by the construction of the subhar-
monic minorant in the proof of Theorem 3.7, H(x,y) is harmonic in S, and
H(xz,y) < ¥(x,y) there.

We proceed using the fact that, in polar coordinates, H can be expressed
in the form

H(re') =rPh(t), —-w<t<m,

where h(t) is m-periodic since ¥ (x,y) = ¥(—x, —y).

Our next step is to show that (6.33) holds provided A'(0) > 0. Arguing
as above, we get

\ [Fef(@) = Fof(@)|Pde < B, | |Fuf ()P do — | H(u(z,0),v(x,0))dx,

R+ R+ R+
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where by Green’s theorem

\ H(u(x,0),v(z,0)) dz

R, .
=\ yA o) e dedy - § o G200 DD ) ay
dy
D 0

Since H (u(z,y), v(z,y)) is subharmonic, it remains to verify the inequal-
ity

T OH d(Lf)
. —_— _— < 0.
(6.36) é v gy (L1©),0) == () dy <0
Clearly,
0oH 0H 1 0H
. il — p—l / .
o 5 5 nt + 5 cost = rP7(h'(t) cost + ph(t)sint),

and using the fact that by m-periodicity h/(+m) = h'(0), we obtain
oH , {rp_lh’(O) if t =0,
(re’) =

dy rPIR(0) ift =
In other words, on the real axis
G (:0) = alal?21(0)

From this, using integration by parts as above, we conclude that

T 8H Lf

o o s L ) ay

0 dy

o L p—2 A(LS) WO T )P
= WO Y yLFWILF I =p =) dy = === ) ILF ()17 dy.
0 0

Thus, (6.36) holds provided A’(0) > 0

We now prove in a rather indirect way that indeed h'(0) > 0. (This is
easily verified numerically, but a direct analytical proof seems to be tedious.)
Observe that an analogous argument applied to || 4 IT*||1»(r,) in place of
|1 — IT*||L» () would boil down to the inequality

(6.37) [z +yl" < Bplyl” — H(z,-y), p=>2
which follows by changing z to Z in (6.34). In other words, one has to replace
h(—t) with h(t), and consequently change h’(0) > 0 to A'(0) < 0.
The latter assumption, as was demonstrated above, would lead to the
inequality
1T+ IT*|| o, ) < Ap = By/”.



276 B. Hollenbeck et al.

However, this contradicts Lemma 6.4 where it was shown using spectral
theory that

T
|1+ IT*|| Lo (v, ) = 1 + cot 2 P > 2.

It remains to notice that

(6.38) 1+ cot le > A, p>2

This inequality can be deduced from the following lemma which must be
well known and whose proof we include for the sake of completeness.

LEMMA 6.6. Suppose T is a linear bounded operator on a uniformly con-
vex Banach space X. If || +T|x = 1+ ||T||x then |T|x € o(T) where
o(T) denotes the spectrum of X.

Proof. If || +T|x =1+ ||T||x then clearly || +tT||x = 1+t||T||x for
every t > 0, so without loss of generality we may assume that ||T']|x = 1.

If X is uniformly convex then the modulus of convexity dx (&) is positive
for every 0 < € < 2, where dx(¢) is defined by (see [LT, Sec. 1.¢])

ox(e) =inf{l —flz+yl[/2:z,ye X, lz| <1, [lyll < 1, lz —yl = €}.

Since ||I + T||x = 2, we can choose o > 0 so that o < 2dx (), and find
x € X such that ||z|| =1 and ||z + Tz|| > 2 — a. Then letting y = Tx, so
that ||y|| < 1, we deduce that ||z — Tz|| < ¢, since otherwise

a/2 <dx(e) <1—|lx+Tx|/2,

which contradicts the estimate ||z + Tz| > 2 — «. Thus, for an arbitrarily
small ¢ > 0 there exists z € X such that ||z = 1 and ||z — Tz| < €, so
1eo(T). m

Now by Theorem 4.1, A, = ||[I+H"|| ;»®) and 14-cot 35 = 1+ HE 1o (r),
so by Lemma 6.6, 1 4 cot 55 = A, would imply | H®|| 1o x) € o(H®). How-
ever, o(H®) = {£i} on LP(R), 1 < p < oo, which proves that (6.38) holds.

The proof of (6.36) is complete. This proves (6.33), and hence (6.20) for
p > 2, while the case 1 < p < 2 follows by duality. =
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