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SUBELLIPTIC BOURGAIN-BREZIS ESTIMATES ON GROUPS

SAGUN CHANILLO AND JEAN VAN SCHAFTINGEN

ABSTRACT. We show that divergence-free L' vector fields on a nilpotent homogeneous
group of homogeneous dimension () are in the dual space of functions whose gradient is
in LY. This was previously obtained on R™ by Bourgain and Brezis.

1. Introduction

On R™, the Sobolev embedding theorem states that W¢(R") C L#-a (R") when
q < n. When ¢ = n, the embedding of WH"(R™) in L*°(R"™) that is suggested
by homogeneity arguments of the critical Sobolev space is known to fail. However,
maps in the critical Sobolev space have many properties in common with bounded
or continuous maps. An example of such a property was obtained by Bourgain and
Brezis, who showed that divergence-free vector fields see W™ functions as if they
were bounded functions [1, 2]; that is, if F: R® — R™ is a divergence-free vector
field, one has

(1.1) ’/R tﬂ-F‘ < CF [l @m [IVellun e -
A striking consequence of this fact is that if U is the solution
—AU=F,

given by convolution with the Newton kernel, then VU € L™/(»~1)(R"), whereas
without the condition on the divergence, the best result that can be obtained is that
VU belongs to weak L™/ (»=1) the Marcinkiewicz space L”/("’l)’oo(R"). The proof of
Bourgain and Brezis relies on a Littlewood—Paley decomposition, and yields in fact a
necessary and sufficient condition on the divergence of an L! vector field for this vector
field to induce a linear functional on the homogeneous Sobolev space Wl’"(R”): Fe
LY(R";R™), one has F ¢ W~17/(»=1)(R") if and only if div F € W~27/("=1)(R"),
These estimates exhibit a remarkable phenomenon for critical Sobolev spaces in
the Euclidean space. This leads to the question whether these estimates are a spe-
cial feature of the Euclidean space together with the Sobolev space Wl’"(R”) and
divergence—free vector fields, or if they are a special case of a more general property
of critical Sobolev spaces. It is already known that similar estimates hold on other
critical Sobolev spaces [12] — whereas it is not a property of the set of bounded mean
oscillation functions [14] — and that the divergence—free vector fields can be replaced
by higher—order differential conditions [2, 13, 14]. The estimates also do not rely on
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a global Euclidean space, as they hold on cubes [2], can be transported on smooth
domains [3], and could similarly be transported on Riemannian manifolds.

A remaining question is about whether these estimates rely on the local structure
of the Euclidean space. In this paper, we give an answer to this question by showing
that these estimates still hold on nilpotent homogeneous groups.

A nilpotent homogeneous group G is a connected and simply connected Lie group
such that the Lie algebra g of left-invariant vector fields is a graded, nilpotent and
stratified Lie algebra, that is

(Hg=VieVed -V,

(2) [Viy Vi] € Vi, for i+ < p and [Vi, Vi] = {0} if i +j > p.

(3) Vi generates g by Lie brackets.
While the dimension of G as a manifold is n = Z§:1 mj, where m; = dimVj, the
homogeneous dimension @ = Z§:1 jm; plays an essential role. In particular when
g < @, it was shown that [4, 5, 9]

SY(G) = {u € LI(G) : Yiue LI(G) for 1 <i < m} C L&~ (G) ,

where {Y;}7, is a basis of V; and the measure used to define LY(G) is the left- and
right-invariant Haar measure p on G.

In this paper, we show that functions in S“@(G) are seen like bounded functions
by divergence-free L' vector fields. Before defining these, we define the bundle T,G by
restricting the vectors to be in V3. The vector-field F € L(G; TyG) is divergence-free
if given F = >"1" | F}Y;,

[ Foau=Y" [ Frwdu=o,
e = Ja

for every compactly supported smooth function ¢ € C°(G). We finally use the
notation Vyu = (Yiu,...,Y,,u). Our main result is:

Theorem 1. If ¢ € C°(G,T;G) is a section of the cotangent bundle and the vector
field F € LY(G; T,G) is divergence-free, then

[ (e F)du] < QI Vi)

The proof uses the strategy developed by the second author to give an elementary
proof of (1.1) based on the Morrey—Sobolev embedding [12]. That proof relied on
splitting the integral on hyperplanes, and using Holder continuity of the restriction of
@ on hyperplanes. One could then split ¢ into one part which is bounded and another
whose gradient is bounded. The estimate on the latter relied on the divergence-free
condition. One concluded then by Holder’s inequality.

In the setting of nilpotent homogeneous groups, hyperplanes are replaced by cosets
of codimension 1 normal subgroups. While on R the splitting of ¢ on hyperplanes
only used derivatives of ¢ in directions parallel to the hyperplane, on a nilpotent
homogeneous group using only the directions of V; parallel to the normal subgroups
is not sufficient to have the right estimates for the splitting. In order to circum-
vent this problem, our spliting relies on information about all the derivatives of ¢
in some neighbourhood of the normal subgroup. The splitting estimates are then
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obtained with Jerison’s machinery for analysis on nilpotent homogeneous groups [8],
and depend now on some maximal function associated to .

As a consequence of Theorem 1, we give a regularity result for the subelliptic
Laplacian A, = Y7 | V2.

Theorem 2. If F € L'(G,TyG) is divergence-free, then the problem
AU =F
has a solution U € SHQ/(@=1) satisfying the estimate
[VoUllLar@-n < C|[FllLia) -

We also show that the slicing method of proof keeps all its flexibility in the nilpotent
homogeneous group setting, and can handle fractional spaces, L'-divergence fields,
and higher-order conditions.

As mentioned above, Bourgain and Brezis have obtained stronger results on R™:
they have proved that if F' € L'(R™; R"), one has FF € W~1/(»=1)(R™) if and only
if div F € W—27/(n=1) (R™). In view of the results of this paper, we ask the question
whether such a strong result also extends to nilpotent homogeneous groups.

Open problem 1. Let I € LYG; TyG) be a vector field. Does one have F €
S—1R/Q-1(G; T,G) if and only if divy, F € S™2Q/(@=1)(G)?

The rest of this paper is organized as follows. In section 2, we state and prove
Lemma 2.1 about the approximation of a function u € SLQ(G) on a normal subgroup
G; of G. This lemma is the main new ingredient for the proof of Theorem 1, which
is the object of section 3. In a short section 4, we show how the combination of
Theorem 1 with classical regularity estimates on nilpotent homogeneous groups leads
to Theorem 2. In the last section 5, we give generalizations of Theorem 1 in several
directions: L'-divergence vector fields, critical fractional Sobolev spaces, and higher
order conditions.

2. Approximation on normal subgroups

In order to prove Theorem 1, we slice G into cosets of codimension 1 normal
subgroups that are constructed as follows. Fix 1 < ¢ < m, let g; be the linear space
spanned by {Y;};z; and by V;, 2 < £ < p, and let G; be the image of g; by the
exponential map. Since g is graded, g; is an ideal of g, and G; is a normal subgroup
of G. Since G is simply-connected, one has G/G; = R. The Haar measure v on G; is
normalized so that, for every open set U C G,

w(U) = / (G O e~ dt
R
Lemma 2.1. There exists C > 0 such that, for every u € C*(G), A > 0 and
1 < i < m, there exists uy € C*(G) such that
(2.1) I = x|l () < CAZM(I)(0)
(2.2) IVsunllie(ay < CATTIM(I1)(0)
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where

16) = (| Vi )@ av(n))®
G;
and M(I) is the Hardy—Littlewood mazimal function of I.

The proof of this Lemma relies on several tools developed by Jerison for the analysis
on Lie groups [8]. First, let R denote the composition by the inverse: Ru(g) = u(g—1).
If Y is a vector field, then the vector field Y® is defined by Y ®u = RYRu, where
Rg = g~'. If Y is a left-invariant vector field on G, then Y% is a right-invariant
vector field on G. The group convolution on G is defined by

(wee)(o) = [ utgh™)om)ap(h) = [ u(h)o(n~g) du(h)
From the associative law, if Y is a left-invariant vector field, one has
Y(uxv)=uxYv,
and
(2.3) (Yu)xv=—uxYy.

One can define dilations on G. First define its derivative at the identity d,: g — g
by d;xz = 7'z on V;, for 1 < i < p. One checks that d, is in an automorphism
of g as a Lie algebra. Therefore, the dilation d,: G — G can be defined as the
group automorphism such that the differential of §, at the identity is d,. Note that
(6, A) = 79u(A). For n: G — R, one further defines

1
In(g) = Tan(éT—lg) ,

/ndu=/lﬂ7du-
G G

The dilation also allows to define balls. Take the unit ball B(e, 1) around the identity
e to be the image of an euclidean ball on g by the exponential, and define B(g,\) =
go B(e, 1).

The adjoint representation Ad: G — GL(g) is defined as follows: Ad(h) is the
derivative of the automorphism g +— hgh~!. One has

so that, if n € LY(G),

Ad(R)Y Julg) = Srulghe™ h )|

Moreover, for every Y € V7,
Ad(0,h)Y = 7716, Ad(h)Y .

Since g is nilpotent, one also has

AdX)Y =Y+ [X,¥] 4 X, [X, V] 4+

1
+ ——[X,[X,...[X,[X,Y]]...] ..
(p—1)!
Finally, we need to transform some derivatives into derivatives with respect to
right-invariant vector fields .
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Lemma 2.2 (Jerison [8]). There exist differential operators D) such that for every
neCx(G),

a m
EIT” - Z YEL.D®)y
k=1

For every Y € g there exist differential operators D§k) such that for everyn € C°(G),

P m

t K
GYLn=>"%" —— vEL Dy .
j=1k=1

Proof. The first statement is exactly (b) of Lemma 3.1" in Jerison’s paper [8]. For the
second statement, let Y = >"" Y7 with Y7 € V. Part (a) in the same Lemma 3.1’
[8] states that

j k
Yin=3 YD,

k=1
for some differential operators D;k). Since
L(Yin) = YLy and LYED®y =y EL. DMy
our statement follows immediately. O

Proof of Lemma 2.1. Choose i1 € C2°(G) such that fGndu = 1. For every g € G;
and t € R, define

ux(ge™) = (ux I sxa2m)(9)

Let us first check (2.1). We need to estimate |ux(g) — u(g)| for ¢ € G;. One has
clearly

@) )= [ o[ tonl@)ar = [ [or Ztn](g)ar

Therefore,

m

ux(g) —u(g) = ; /OA {u * (YkRITn(’“))] (g)dr

- ki / v+ () g) ar

where 7®*) = D™y was provided by Lemma 2.2, and (2.3) justified the integration
by parts. Therefore, for some C, K < oo,

mo
3 / /G Yiu(h) L™ (=" g) du(h) dr
k=1

A
< C’/ i@ (/ [Vyu(h)| dh) dr .
o T B(g,K7)

lux(g) —u(g)| =
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Now note that B(g, K7) N e!Y*G; = () when |t| > k7, for some k < co; therefore

A
1 |
ur(g) — ()l <€ [ =5 / / V(e h)| du(h) dt dr .
o T |—kT,k7[ JGiNe~tY B(g,KT)

Since v(e Y B(g, KT7) N G;) < O797!, we obtain, by Holder’s inequality,
[ur(g) — u(g)| < C’ /:&-12; ]_mm[(/Gvau(etYih)P du(h))é dtdr
= QC'AG M(I)(0) .
Now we prove (2.2). First one notes that for g € G;, t € R,
(2.4) Yiua(9e™) = ot (ux Lol xeem)(9)

which can be estimated as above:

Yiux(ge™)| < C

t

G MO0 < X

Now, assume j # i. Since G; is normal eYiesYie™i ¢ G, for every s € R, whence
ux(geYiesVi) = (u* Imn)(ge ty) and

Yjux(ge™) = (Ad(e™)Y) (u I szz2m) (9)
= (ux (Ad(™)Y))] zrgzn) (9)
— (w (26, Ad(" YY) T o) (9)
By Lemma 2.2, this can be rewritten as

Yiux(ge™) = u* ch 1 )\2+t2D( )
(2.5) .
Ly Ry p—
— ey T ATET
where 77;-c = D§k)77 is given by Lemma 2.2. Estimating each term as previously, one
obtains

' 5—1 )
<% AQHQ% e M(1)(0) < AT M(D(0) 0

2Q

[Yjux(get

3. Proof of the estimate
Lemma 2.1 brings us in position to prove Theorem 1:

Proof of Theorem 1. Decomposing ¢ and F as ¢ = (¢,Y;) and F = Y " | F;Y;, one

has .
(p, Fydu = / O F;dp .

Fixing now 1 < ¢ < m, one has,

/ O'Fdp = //F (eYih)pt(etYih) dv(h)dt .
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Let us estimate the inner integral. For simplicity, first assume that t = 0. For every

A > 0, one has
/ Fiptdy = / Fi(goi — @3\) dv + / Figof\ dv,
G, G, G,

i

where ¢} is given by Lemma 2.1. On the one hand, one has
| R = e < IRl e ~ el

< OAF |11 (6, M(D)(0) -

(3.1)

On the other hand,
0
/ Figl dv /G / g[Fi(heSY) { (he*¥)] ds du(h)
= / /0 Y; [Fi(he®¥ )k (he®¥)] ds dv(h)
G,

/0 / [EYiph + LY ;] (he®?) dv(h) ds .

Since Y; F; = — Z#i Y; F;, this becomes

/GLFZ(h) / / [FYiph — ZSO,\YF |(he*¥) dv(h)ds .

J#i

Since Y; € g; when j # 4, and since v is right-invariant on h, integration by parts on
G; yields

m .0
[ mmamam =3 [ [ 156 e dvmyds
Gi ]:1 — 00 G1

We have thus the bound

[ AmAm am)] < 1Pl Vil

< CAT T F|paqyM(I1)(0) .

(3.2)

Choosing now

I1F]lL (@)

(3.3) A= e
1 FillL(a)

one obtains by (3.1) and (3.2)
i L 1—1L
[ ] < clpid o 1Rl E, MO0
By translation of this inequality we obtain, for every t € R,

M(I)(t) .

’/ F( R R) Avih)]| < CIFIE )1 il o
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Integrating this inequality on R, one obtains by Hoélder’s inequality

’/ Fig du’ < / ‘/ Fi(e™Yih) i (eYih) dy(h)( at
G —o0'JG;
1 oo 1— L )
1 4 0
<CIFIf ([ IBlencar) ([ Drioe]® @)
oo o
< FllLye)lIVee'llLa(e) »
since by the maximal function theorem (see e.g. [10]), there exists C"" < oo such that
[M(D|lLer) < C" Lo, - a

Q=

4. Elliptic regularity

Theorem 2 follows from Theorem 1 and the theory of regularity on nilpotent ho-
mogeneous groups.

Proof of Theorem 2. By Theorem 1, one can write F; = Z;nzl Y hyi, with
[hkilles@-v@) < CllF|Lq) -

Therefore,
YiUs =Y;G % Y Yihuy =Y Y;Yi(G * hiy)
k=1 k=1
where G is the fundamental solution of —A;,. By the analogue of the Calderén—
Zygmund inequality for nilpotent homogeneous groups [4, 9, 5],

1Y;Yi(G * hij)llLes@-n (e < CZ”hijLQ/(Q—U(G) < C'|Fluie) -
k=1

This concludes the proof. O

5. Further inequalities

5.1. L!'-divergence. Theorem 1 can be extended to the case where the divergence
of Fisin L:

Theorem 3. If p € C°(G,T*G) is a section of the cotangent bundle and the vector
field F € LY(G;TyG) and divy, F = f € LY(G) in the weak sense, i.e.

/GFq/;dy:f/Gf;Z;dy

‘/<;<%F> du’ < C(I1F e IVeellLe @ + dive Flluy e llellLe@)) -

then

This version of the inequality is more stable. It can thus be localized by multipli-
cation by cutoff functions. In particular, that under the assumptions of Theorem 1 |
if G is a multiply connected Lie group, one has the inequality

/G (0, F) < CIF e (lelluewe) + 1Vselie) -
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Sketch of the proof of Theorem 3. The proof follows the strategy of the proof of The-
orem 1 and requires the following refinement in Lemma 2.1:

[uxllL (@) < CAZTIM(J)(0)
where

J(t) = (/G_|u(emh)|¢? dly(h))é .

One obtains in place of (3.2)

| e dvi]< OB (1P MDO) + v Flhsio) MUT)0))

Choosing again A given by (3.3), one has

‘ / dy(h)‘
[divy FllL1(a)

1—L L
< ClIF @ (1P IF ) M) (0) + WM(J)(O)) .
L1(G)

One concludes then as in the proof of Theorem 1. O

5.2. Fractional spaces. In Theorem 1, we can also replace ||Vip|re ) by a frac-
tional Sobolev—Slobodetskii norm. In order to define the latter, the group G is en-
dowed by a norm function p: G — R™ such that

p(d-9) = 7p(g) ,
p(gh) < c(p(g) + p(h)) ,
plg™") < ceply)

for some constant ¢ > 0 (see e.g. [10, Chapter XIII, 5.1.3]). One can choose for
example

p(g) =inf{\ >0 : g€ B(e,\)} .

Definition 5.1. Let u € Ll (@) and 0 < a < 1. We say that u € S™9(G) if

loc
\u
luld... = —1h [ulh) = WO 1 g) dpu(h) < +o0

The generalization of Theorem 1 to fractional spaces is

Theorem 4. Let a €]0,1[ and p > 1 be such that ag = Q. There exists Coq > 0
such that if ¢ € C°(G,T*G) is a section of the cotangent bundle and the vector field
F € LYG; T,G) is divergence-free, then

[ e <ca,

The new ingredient needed to prove Theorem 4 is

|F||L1(G)||SO S (@) -



496 SAGUN CHANILLO AND JEAN VAN SCHAFTINGEN

Lemma 5.2. Let o €]0,1[ and ¢ > 1. If ag > Q — 1, there exists Cy 4 > 0 such that,
for every u € C(G), A >0, and 1 < i < m, there exists uy € C°(G) such that

Q-1

(5.1) Ju —urllLe () < Cayg T M(Ia,)(0) ,
Q=1 _

(5.2) IVurllne () < CagA®™ 7 ' M(Ia,q)(0),

where

— / / lu(e tY,Ih Q+iq)|qdu(g)dl/(h)>%-

Proof. Define uy as in Lemma 2.1. In order to check (5.1), we estimate uy(g) — u(g)
for g € G;. One has clearly

ux(g) —u(g) = /0/\ % {u * 1777} (g)dr = /0)\ [u * %Lﬂ]} (g)dr

One writes now

0 1
a_ 47! — IT )
or n= "
where 5
o 9
n 67’ " 7=1
Note that

This brings us to

u(h) -1 g) dp(h) dr

¢ 1(B(g,7) / gy L) (P
L Li(h"g) du(k) dp(h) dr

Thus, for some K > 0,

lux(g) — uly

= C/ T2 (/B(g KT) /B(g ) (B)ldulk)d (h)> 4

<c / :;: ( / / Q(k)|du(k)du(h)> dr |
T B(g.Kr) JB(g.r) p(k=1h)at®

Now note that B(g, K7) Ne!YiG; = () when [t| > k7, for some k < co. Therefore

a+f
lur(g) — ulg)] < c/ / /
T2Q+1 kw7 JGiNe~tYi B(g,KT)

/ [uth) = wtk)] 4k duy dear
B(g;7) p(k=th)a*®
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Since v(e Y B(g, KT7) N G;) < C7971, we obtain, by Hélder’s inequality,

A a+Q+(2Q71)(17l) 1
i) —ul < [T .

25T

/mm[ / /gT> p(k=1h) Q(+<)y|qq dﬂ(k)dV(h)fdth

= C”)\a_iM(I 2)(0) .

(The condition aig > @ — 1 was used to integrate T‘k%*l.) The proof of (5.2) is
similar. (]

The method above also works if we define the Sobolev spaces of fractional order
using the Triebel-Lizorkin definition [7, 6].

5.3. Higher order conditions. In the Euclidean case, estimates similar to Theo-
rem 1 still hold when the condition on the divergence is replaced by a condition on
higher-order derivatives [11]. The same ideas apply to nilpotent homogeneous groups.

We consider sections given by maps F: G — ®k T,G, where ®k is the tensor
product. These sections can be identified as differential operators of order k, given
by

Q1,06 €{1,...,m}

We shall call such sections k—order differential operators. Now we consider ®k TG =
(®"T,G&)*, and Sym(R" T G), the vector subspace of Q" T} G consisting of tensors
which are invariant under the action of the symmetric group Sk.

Theorem 5. Let k> 1, F € LY(G; ®" T1,G) and ¢ € C=(G, Sym(RQ" Ty Q). If for

every ¥ € C(Q),
/ Fopdu=0,
G

[ (e F)du] < I Vil

then,

A restriction appears in the statement of Theorem 5: for every g € G, ¢(g) should
be a symmetric k-linear form. On R™ this restriction is not really restrictive, since
all vector fields commute, so that every k—order differential operator is symmetric.
This is not any more the case on a noncommutative group, hence the question arises
whether the restriction to symmetric k-linear forms is essential. In the particular
setting of the three-dimensional Heisenberg group this gives:

Open problem 2. Consider the Heisenberg group H', which is a three-dimensional
nilpotent homogeneous group such that X = Y7, Y =Y, and T = [X,Y]. Assume
that F; € LY(H'), for 1 <i < 4. If

TF +X’F+ Y F3 + (XY +YX)F, =0,
then, by Theorem 5, F; € S’1’4/3(H1), for i = 2,3,4. Does one also have F} €
S_1’4/3(H1)?
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The next Lemma is the essential step in the proof of Theorem 5.

Lemma 5.3. ]fk‘ >1, (Fi1~~ik)1§iz§m € Ll(G) and
(5.3) > Y, ... Vi Fi i =0,
i17...,ik€{17...,m}

then for every u € C*(G),

]/ F1...1ud/¢’ < Cil|F s |Vl -
G

Proof of Theorem 5. Since k-linear symmetric forms w of the form
(X1, i) = XH(X) - X (),

for X; € g and X* € g* generate the finite-dimensional space Sym(@k g*), it is suffi-
cient to prove a similar estimate for every ¢(g; X1, ..., Xg) = u(g) X*(X1) - - X*(Xg).
Without loss of generality, we can assume that the kernel of X* is spanned by
Ya, ..., Y, and that X*(Y7) = 1. Writing F as

F: Z Fi1~~~ikY;1.'.YVik ?
i1,e.in€f{l,....,m}

with F},..;, € L*(G), one obtains

/<<P7F>d/-l:/UF1..‘1d/,c.
G G

The functions Fj,...;, satisfy the assumptions of Lemma 5.3, which yields the conclu-
sion. U

We now have to prove Lemma 5.3. The main ingredient is an improvement of
Lemma 2.1 in which the decay of higher-order derivatives of u) is controlled.

Lemma 5.4. There exists C > 0 such that, for every u € C*(G), X > 0, and
1 <4 < m, there exists uy € C°(G) such that for every t € R
1
(5.4) lu —uxllLe () < CATM(I)(0),
Ck
I
(V32 +t2)k Q

(5.5) IVEusllLe ey < M(I1)(0) -

Proof of Lemma 5.4. Define uy as in the proof of Lemma 2.1. One still has (5.4).
Now let us prove (5.5). Let i1,...,4; € {1,...,m}. One has

5/1'1 e }/iku)\(getYi) = (U * nflzk)(g) )
is defined recursively by n* = I /71 and

o L )
— a’r]gz“-il_'_l if 11 =1,
[Ad(etYL.)Yvil]nfz‘.iHl if 71 7é 7.

where nfl__,i,

t
77i1~~~il+1
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We now claim that for every | > 0 and iq,...,4; € {1,...,m}, there exists ¢ > 1,
nY) € C=(@) and 0, € C>*(R*), with 1 <7 < g and 1 < j < m such that
(5.6) Mois = D OO Yy

0<r<gq

1<j<m
where

o) (1) < Ciy im“lik _
O+ )

Note that the constants Cj,...;, »x are independent of ¢ and A.
Indeed, for I = 1, (5.6) follows respectively from (2.4) together with Lemma 2.2,
and from (2.5). Assume now that (5.6) holds for [ > 1. One has in particular

t
Migevigyr = Z Or I\/WY n(J) )

0<r<gq
1<j<m
If iy =4, one has, by Lemma 2.2,
0 .
Miviaives = 55 2 OO xzga ¥
0<r<q
1<jsm

> 0L+ Y 6 6tIV6?§37Y’ fin?)

0<r<q 0<p<q
1<j<m 1<5<m

. t ~

= 2 OOLsmeY i+ Y, 60 G p i
0<r<gq 0<r<q
1<j<m 1<k<m
where
k) = p*) Z an(J)
1<j<m

from which (5.6) follows. If iy # 4, by Lemma 2.2 again

t _ 1
Mhiginy, = T10 Ad(€™)Y3,] Y 0.()] oY)

0<r<gq
1<j<m
= Z 0r (01 sz YY)
0<r<q
1<j<m
where )
) 5~ .
=(5) — Z 7D(J)YR k
777‘ - 2 2\ £ k 777' °
ISkSWL(A +12)2
1<s<p

Thus (5.6) is established, and brings us in position to conclude as in the proof of
Lemma 2.1 that

X, X ua(ge™)] = [(wenf, o )(9)] < OO +12)2a =2 M(I1)(0) . O

We end this section by the proof of Lemma 5.3.
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Proof of Lemma 5.3. As in the proof of Theorem 1, we need to estimate

F1...1u>\ dv
G1

were u) is now given by Lemma 5.4 instead of Lemma 2.1. One has

Y 8k k—1 oy
/@ A 1u,\dz/_/Gl/ Foal >as [Wum )] ds dv(n)

/ / qu hesyl)akFl 1(he¥1) dsdu(h) .
G1 a

The first term gives

/Gl/ Fy. SY1)868k [( sk_i)!u)\(hes)’l)} ds dv(h)

= <l>/(; /0 Fl,,,l(hesyl)(;l_i)!Yllu,\(h Y1) dsdw(h) .
=0 1Y 00

By Lemma 5.4, one has

0 -1
s
/G / Fi..a(he®™) = 1)'qu,\(hesyl)ds dv(h)
1 J—00 N

0 -1

S

< C/ 1.l e 60 55— MI)(0) ds
—o0 ()\2+82)2 2Q

1
< CATTH Fyall e M (1)(0) -
For the other term, by the assumption (5.3), one has

[l

A(hest a—Fl 1 (hes¥1) dsdv(h
a k

o= L

(31, ,lk)#

uy (hes™)

Y, ... Y Fi, i (he®¥1)dv(h)ds .
One has then

[

heSYI)Yil LY Fy (hesyl) dv(h)ds

1)’C /Gl /_OOO Fil...ik<h€syl)i};‘k Yll [(;kt)'u,\} (he syl)dl/(h)d

where Y/J = ai +Yif j=1and Y] =Y otherwise. One obtains then as previously

Y; 5 sh! Y,
sYy . SYy
‘/G/ F i (he )sz...Yll[(kil)!u,\}(he )dy(h)ds‘

< CYF|lu oy MDOAE
The proof ends as the proof of Theorem 1. O
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