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A counter-example in singular integral theory
by

LAWRENCE B. DIFIORE and VICTOR L. SHAPIRO (Riverside, CA)

Abstract. An improvement of a lemma of Calderén and Zygmund involving singular
spherical harmonic kernels is obtained and a counter-example is given to show that this
result is best possible. In a particular case when the singularity is O(]logr|), let f €
C*(RM\{0}) and suppose f vanishes outside of a compact subset of R™, N > 2. Also, let
k(z) be a Calderén—Zygmund kernel of spherical harmonic type. Suppose f(z) = O(|logr|)
as r — 0 in the LP-sense. Set

F@)= | ka-y)f@)dy veerM\{0}

Then F(x) = O(log?r) as 7 — 0 in the LP-sense, 1 < p < co. A counter-example is given
in R? where the increased singularity O(log2 r) actually takes place. This is different from
the situation that Calderén and Zygmund faced.

1. Introduction. We will operate in real N-dimensional Euclidean
space, RN, N > 2, and use the following notation:
l‘:(xla"'uxN)) y:(yla"'7yN)a
ar + By = (ax1 + By1, ..., axN + BYN),
v-y=myr+--+tanyn, |z]=(z-2)
Also, B(x, p) will designate the open ball centered at = with radius p. Then
B(z,p)\{z} is the corresponding ball punctured at .

k(z) will designate a Calderén—Zygmund kernel of spherical harmonic
type. So

1/2

(1.1) k() = L2&)

—W forx?é()

where P, (z) is a spherical harmonic of order n, i.e., a homogeneous polyno-
mial of degree n, n > 1, which is also a harmonic function. (For more about
Calderén—Zygmund kernels of spherical harmonic type, see [3, Chapter 2].)
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Furthermore, n(r) will be a positive continuous strictly decreasing func-
tion with

(1.2) (i) n€ C((0,1)) and (ii) n(r) - oo asr — 0.
In what follows, f will designate a function of the following nature:
(1.3) feLP(RY) with f(x) =0 a.e. for |z| > 1

where 1 < p < 0.
With |z| = r, we will say f(z) = O(n(r)) as r — 0 in the LP-sense
provided

1/p
(1.4) <7jv g \f(x)pda:> —O(n(r)) asr— 0.
B(0,r)

We will say f(x) = O(n(r) + Si n(p)dp) as r — 0 in the LP-sense provided

(1.5) (;V S |f ()P da:) v = O<n(7’) + in(p) dp> as r — 0.

B(0,r)

Likewise, we have f(z) = o(n(r)) as r — 0 in the LP-sense if we replace O
by o in the above definition.

It follows from [?, Theorem 1] that if k(x) is defined as in (1.1)) and f(z)
is as in ([1.4)), then

(1.6) F(z) = lim S k(x —y)f(y)dy exists a.e. in RV,
RN\ B(z,¢)

and F € LP(RY) with
(1.7) 1 E N o @mvy < Coll fll oy

where C} is a constant independent of f.

It is our intention here to prove the following singularity theorem about
F(x) defined by the singular integral in (|1.6)).

THEOREM. With k(x) and n(r) as in (1.1) and (1.2)), respectively, and
N > 2, suppose that f € LP(RN), where 1 < p < oo, and f = 0 a.e. for
|z| > 1. Suppose also that

1/p
0 (5 § @) =0 asr o

B(0,r)
(ii) F(x) = lim S k(z —y)f(y)dy a.e. in RN,
e—0
RN\ B(z,e)



A counter-example in singular integral theory 159

Then
(1.8) <va g \F(a:)]pdx>1/p20<n(r)+§n(s)ds> as T — 0.

B(0,r) r s
Also, if O is replaced by o in (i), then O can be replaced by o in (1.8)).

In §3 we will give a counter-example to show that the above theorem is
a best possible result, i.e., Si (n(s)/s) ds cannot be dropped in ([1.8)).

The above theorem is an improvement of Lemma 5.1 in [2] where, in this
context, Calderén and Zygmund deal only with the case n(r) = r=,0 <
a < N/p. In this case, when n(r) = 1/r®, the integral in adds nothing
new. We are concerned here with n(r) = |logr| for example. In this case,
the integral in becomes log? r, showing that the singularity is actually
increased. Our counter-example will show that the singularity log? r actually
takes place. So the bound in our theorem is sharp.

The above theorem is also true in dimension N = 1. In this case, k(s)
becomes the familiar Hilbert kernel

k(s) = Silf for s € R and s # 0.

2. Proof of Theorem. We first note that by [?], F' defined by (ii) in
the theorem is also in LP(RYN).
We make the following definitions:

Fip(x) = lim | k(z =) f(y) dy,
ly|<p, y€RN\B(z,¢)
Fyp(x) = lim | k(z —y) f(y) dy,
ly|>p, yeRN\B(z,¢)
and
fly) for |y <p,
fp(y) = {
0 for |y| > p.
Thus,
Fip() = lim | k@—y)fy)dy.
RN\ B(z,e)

Applying [?, Theorem 1, p. 289], we see that

1 |
(v 1 IF@Pd) " < Gl
B(0,0/2) P

where C is a constant depending only on k and p. Therefore, from (i) in
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the hypothesis of the theorem,

1 1/p .
2.) (v 1 IBs@Prd) <o),
B(0,p/2)
Next, from (L.1)), we see that |k(z)| < const/|z|" for z # 0. Hence,
C 2N 0y
2.2 klz—y)| < <
22 M=l S oy =

for |x| < p/2 and |y| > p, where C; is a constant depending only on k.
Therefore

[ k- o)1 f@)dy <2VCr | '{%@'dy

ly|>p ly|>p
1

<2¥eu s | 1f(w)ldS(y) ds
P lyl=s
for |x| < p/2. Consequently, after integrating by parts, we obtain
1
[ k@=)1F @] dy<2¥Cr [l + N §s D (@)l dy) ds].
ly|>p P ly|<s
Since §, <, /(W) dy < Ca|s"[V(§, 1, [f ()7 dy)'/P where 1/p+1/q = 1
and Cy is a constant, we see from (i) applied to this last formula that
1
(2.3) | k@ =)l 1f W)l dy < Ca|l fllpr@ny + Cs | s n(s) ds
lyl>p p
where C3 is a constant and |z| < p/2. Therefore,
1
1 1 _ P
& 1 m@Pdr< g § (Gl il + Cs s n(s) ds]” da
B(0,0/2) B(0,0/2) p
: P
<0y [CgufnLl(RN) +Cy (s (s) ds] .
P
where C} is another constant.
Using Minkowski’s inequality, we see from this last computation com-

bined with (2.1)) that
1 1/P 1 1
(N | \F(w)l”dx> < Cs(n(p) + | s~n(s) ds)

P B2 p
for 0 < p < 1/2, where C5 is a constant. This establishes the first part of
the theorem.
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To prove the second part of the theorem where O is replaced by o in (i)
we observe first that (2.1)) can be replaced with

1 1/p .
(2.4 (v 1 1F@Pdr) " <Cotnie)
B(0,0/2)
and next that (2.3|) can be replaced with
1
| k@ =)l 1f ()| dy < Cs)| fll ey + Cs | s~ g(s)n(s) ds

ly|=p P
where g(s) is a positive continuous bounded strictly increasing function on
(0,1) with

(2.5) lim g(s) = 0.

s—0
Consequently, we see as before that
1

1 _ 2
26) — | [yl de < Ca|Call fllprn) + Cs [ s~ g()m(s) ds]
P B2 0
It follows from ((1.2)) and (2.5) that
1 1
-1 _ -1
Jsg(s)n(s) ds = o(1) [n(p) + |5~ n(s) ds|
p p

as p — 0. Therefore, from (2.6) we obtain
1 1/p 1 n
(v 1 Im@Pd) " <oip + s s
B(0,p/2) P
(2.4) in conjunction with this last inequality shows that
1 1/p 1 1
(N S |F(x)P dx) <o(1) [n(p) + S s n(s) ds] as p — 0,
P Blo,p/2) P

and the proof of the Theorem is complete. =

3. A counter-example. In this section, we will give a counter-example
to show that, in general, the integral on the right-hand side in cannot
be dropped. In other words, in some cases the singularity that occurs in the
singular integral actually increases.

For simplicity, we will give our example in dimension N = 2. A similar
example holds in dimensions N > 3.
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From the start, we will assume that 7(r) meets both conditions in (1.2])
and also the following two conditions:

(3.1(1)) lim 1)

T =0
r=0{ (n(s)/s) ds

and

(3.1(ii)) for p > 1, lim,o7(n(r))? = 0, and also there exists r* with
0 < 7* < 1 such that r(n(r))P is an increasing function in (0, 7).
Condition as well as both conditions (3.1(i)) and (3.1(ii)) are met
by the function n(r) = |logr|.
For our singular integral kernel k(z) of spherical harmonic type with
N =2, we take
12

(3.2) k(z) = o for x #£ 0.
Also, we set
(3.3) &(x) = x‘;T; for x # 0,
and

_ [ &@)n(lz])  for 0 < || <1,
(34 J(@) = {O for || > 1.

We see from (1.2)) and (3.1(ii)) that f(z) defined by (3.4) is in LP(R?)
and

1/p
<:2 i 1P dx) < @)/Py(r) for 0<r <1,
B(0,r)

So to show that our counter-example works, all we have to do is show that

for the singular integral defined using (3.2]) and (3.4)), the term Si (n(s)/s)ds
cannot be eliminated in (|1.8)).

In order to do this, we observe that for fixed x,
k(x — y)&(y) is a continuous function for y # = and y # 0.
Also,
M >0:  |k(z—y)y)| <M for|y|=1and |z] <1/2.
As a consequence of these last two facts and and , with dS(y)

representing the natural measure on |y| = 1 and B any positive measure
subset of |y| = 1, we have

2,2
(3.5) lim | k(z —y)é(y) dS(y) = | k(—y)E(y) dS(y) = | 222 dS(y) > o.
x—)OB B B |y’
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Next, we label the quadrants in the plane in the usual manner, i.e.,

Quad; = {9: cx = (rcosf,rsinf), 0 < 6 < g, 0<r< oo},

Quady = {a: cx = (rcosf,rsinf), g <f<miO<r< oo},
3

Quad; = {x cx = (rcosf,rsinf), m < 0 < ?Tr, 0<r< oo},

3
Quad, = {x :x = (rcosf,rsinb), ?ﬂ <f<2m,0<r< oo}.

We will refer to Quad; and Quads; as opposite quadrants. Likewise,
Quad, and Quad, are opposite quadrants. So for example, z and y are
in opposite quadrants if x € Quad, and y € Quad,.

Next, we define

Ai={y:lyl =1, y ¢ Quad;}
fori=1,...,4. It follows from (3.5)) and this last definition that
(3.6) dp; > 0: S k(x —y)&(y)dS(y) >0  for 0 < |z] < p;

A;
fori=1,...,4. We set
(37) To = min(1/2’plap27p37p4)a

and claim that the following fact holds where @ stands for one of the four
quadrants: With x € @ and |z| < r¢os where 0 < s < 1,

(3.8) | B@—yewdSw) > | k@-y)éy) dSy),
lyl=s lyl=s,yeQ*
where Q* is the quadrant opposite to Q.
To establish , assume

(3.9) z € Quad; and |z] <rgs for some 0 <s <1,
and let
(3.10) Quad; be the quadrant opposite to Quad,;.

So @ = Quad; and Q" = Quad,.
Set v = x/s and ( = y/s. Then, with A; as defined above,

| k@—9emdSw) = | ks —)E(sQ)sdS(C)
lyl=s,y/s€A; [¢]=1,¢€A;
L k- 08O ds© >0

s
[€1=1,C€4;
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by (3.9), because |v| < ro where 7¢ is defined in (3.7) above. Since Q* =
Quad;, claim (3.8]) follows from this last computation.
For x € Q and y € Q*, we observe that both

(3.11) yi(yr —x1) >0 and  y2(y2 — x2) > 0.

Also, it follows from ({3.2]) and (3.3) that
ko — y)e(y) = L0 Tl = 72

|z —yl*lyl?
for  # y and y # 0. Hence, we conclude from (3.11)) that
(3.12) k(z —y)(y) >0

for x € @ and y € Q*.
Next, we are going to shrink the interval of integration slightly in the
integral on the right-hand side of (3.8]). We do this as follows. Set

.
= sin —
7 24
and
(3.13) I'={yeQ :|yl=s,|yil > s, and [yo| > ys}.
An easy computation shows that
T T 5
3.14 dS(y) = sl = — =) = g,
(3.14) ; ) 8(2 12) 12°
We also claim that
(3.15) y1(y1 — x1) > 92%s% and  yo(yo — z2) > 28>

forzre@Qandyel.

We establish claim (3.15)) for y;(y; — x1). A similar computation works
for ya(ya — x2). First of all, we note that for x € Q and y € I',

lyr — 21| = |y1] + |21] = |y1] = s,
and consequently from (3.11]) that
yi(yr — 21) = [yl [y — 21| = ysys = 7°s%,

which establishes claim (3.15]).

Using the fact that for x € Q, y € I', with |z| < rgs,

ly — | < |yl + |z| < (1 +70)s,

we see from (3.15)) that
y1(y1 — 71)y2(y2 — 72)
k(z —y)&(y) =
|z —y|*y[?
’7454 _ ’Y4 -2
577

> —
T (1+7rp)tsts? (1479
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Hence, from and , we obtain
| k(= )ew) dS@y) > | k(z —y)E(y) dS(y)

ly|=s r
74 2
> _\s “dS
> (1+T0)41& (%)
74 O 4

>_ 7

where we have also used ([3.14]).
Thus,

| k(z—v)éy)dS(y) > COs7

lyl=s
for |z| < ros where

4
Y o . T

1 o= _ T _ d ~=sin—.
(3.16) C (3100 12 an sin o

In view of this last inequality, we conclude from (3.4)) that

1
(3.17) | ke —y)f(y)dy > C°n(s)s " ds
lyl=p P

for 0 < p < 1, where |z| < rop and C? is the constant given in ([3.16]).
To complete our example, we define
Fi(x)= | k(z—y)f(y)dy
ly|<r

and

Fo(x)= | ka—y)fly)dy
ly|>r

for 0 < r < 1. These two definitions show that

(3.18) <:2 g |F(:v)]pd3:)1/p

B(0,ror)
1 1/p 1 1/p
> <7’2 S ‘FQT(x)‘p dl‘) - (7’2 S ‘Flw(.%'ﬂp dac) .

B(O,To'f') B(O,To'f')
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For the first integral on the right of (3.18]), we can use (3.17) to obtain
1 1 p
5V B@rd=— § | § ke-yi@)dy] de

7"2 7"2
B(0,ror) B(0,ror) |y|>r
1
272 S ’C’OSn(s)s 1d5’ dz

B(0,ror) 7"

Therefore,

1 1/p 1
(3.19) (7«2 S | For ()P dx> > (wrd)t/rCO S n(s)s~ ! ds.
B(0,ror) r
To handle the second integral on the right-hand side of (3.18)), define
fz) for |z| <,
fr(z) =
0 for |z| > r.

Consequently, (r~ |F17n( )|P dz)'/P is bounded above by

28 B(0,ror)

(V|1 b —nnyaf )™
R2 R2

By (1.7) above, this last expression is in turn bounded by
T_Q/pC;HfrHLP(R?)-
On the other hand, by (3.1(ii)) for r small,
_ _ 1/p
2 ey < 72 ( eGP dy) < (20 Pn(r).
B(0,r)
We conclude that for r small,

1/p
(2 | IA@ra) < eorcm,

B(0,ror)
This, in conjunction with (3.18) and (3.19)), leads to
1 v 1/p O ‘ 1 1
(73 | ]F(x)\pd:v> > (mrg)PCO \n(s)s™! ds — (2m) /P Cn(r)
B(0,ror) r
for r small. But then it follows from (3.1(i)) that there exists r** > 0 such

that

1 1/p 1 1 /p 0 1 4
(7“2 S |F'(z)[P dw) > E(Trro) PC Sn(s)s ds
B(0,ror) T
for 0 <r < r**
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This last inequality shows that the integral Si n(s)s~! ds cannot be elim-
inated in in the statement of the theorem, and our counter-example is
complete.

The counter-example we just presented to show that the bound in our
theorem is sharp makes use of a singular spherical harmonic kernel of order
two. Hence, it is an even kernel. The question arises as to whether we can
get a counter-example using an odd singular spherical harmonic kernel. In
particular, in dimension N = 2, will the technique we presented work for
the familiar Riesz kernel, k(z) = x1/|z|3? The answer is affirmative, and we
give a brief outline how one proceeds in this case.

With k(z) = z1/|z]3 and &(x) = —x1 /||, set

E(x)n(lz|) for 0 < |z| < 1,
fz) =
0 for |z| > 1.
It then follows that the key inequalities presented above continue to hold.

This is seen to be true for the inequalities in (3.5)), (3.6]), (3.8), , and

(3.17)). The rest of the computations in the proof work as before. So our
counter-example is also valid for the odd singular Riesz kernel.
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