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WEIGHTED WEAK-TYPE INEQUALITIES AND A CONJECTURE
OF SAWYER

D. CRUZ-URIBE, SFO, J. M. MARTELL, AND C. PEREZ

ABSTRACT. In 1985 Sawyer [15] proved the following weighted weak-type inequality
for the Hardy-Littlewood maximal function on R: for all u,v € Ay,

wo{z € R: M(fv)(z)v(z)™' >t} < %/ |f(z)|u(z)v(x) dz.
R

He conjectured that the same inequality held for the Hilbert transform.

We give a positive answer to this conjecture. We do so by showing that these
inequalities extend to the Hardy-Littlewood maximal function and Calderén-Zyg-
mund operators in R™, and hold for a larger class of weights. We also extend
to higher dimensions the related results of Muckenhoupt and Wheeden in [14].
Our proof uses extrapolation arguments based on techniques developed in [5]; as a
consequence we get vector-valued extensions of our results with no extra work.

1. INTRODUCTION

In [14], Muckenhoupt and Wheeden proved a pair of weighted norm inequalities
for the Hardy-Littlewood maximal operator and the Hilbert transform on the real
line.

Theorem 1.1. If w € Ay, then there is a constant C' such that for allt > 0,
_ C
(1) o € Re M(fu o) > )] < § [ If@)]de
R

(1.2) o e R [H(fu ) @o(e) > ] < & / f ()] da.

Later, Sawyer [15] developed their techniques and proved results of the same sort
for the maximal operator, again on the real line.
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Theorem 1.2. If u,v € Ay, then there is a constant C' such that for all t > 0,

(1.3) uv({x ER: Wf(—”;)(@ > t}) < g/R|f(x)]u(:L’)v(x) da.

In both papers, the motivation for these results was their applicability to proving
weighted norm inequalities using the theory of interpolation with change of measure
due to Stein and Weiss [16]. In particular, Sawyer showed that Theorem 1.2, com-
bined with the Jones’ factorization theorem for A, weights, yielded a new proof of the
boundedness of the maximal operator on LP(w), w € A,. In the hope of extending
this approach to other operators, Sawyer also conjectured that (1.3) remained true
if the maximal operator was replaced by the Hilbert transform.

In this paper we generalize Theorems 1.1 and 1.2 and extend them to higher di-
mensions. As an immediate corollary we prove Sawyer’s conjecture for the Hilbert
transform and extend it to other singular integral operators. Further, our method is
general enough that it yields similar inequalities for a number of operators and also
yields the analogous vector-valued inequalities.

To state our results, recall that a Calderén-Zygmund singular integral is a singular
convolution operator whose kernel K is continuously differentiable on R™ \ {0}, has
zero average on the unit sphere, and for all x # 0,

¢ and |VK(x)| < ¢

K (z)| < = |x‘n+1'

]

(More generally, we may assume K is a Calderén-Zygmund operator in the sense of
Coifman and Meyer; see [9] for a precise definition.)

Given weights u and v, by v € A, (u) we mean that v satisfies the A, condition
defined with respect to the measure u dz (as opposed to Lebesgue measure). A more
precise definition is given in Section 2 below.

Theorem 1.3. Ifu € Ay, andv € Ay orv € Ax(u), then there is a constant C' such
that for all t > 0,
M(fv)(x)

(1.4) uv<{$ S t}) < %/ | () u(z)v(x) de,

T
(1.5) uv({x eR™: % > t}) < g/n |f(z)|u(zx)v(x) dx,
where M is the Hardy-Littlewood mazimal operator and T is any Calderon-Zygmund
singular integral.

Clearly, (1.4) extends (1.3) to higher dimensions. By applying (1.5) to the Hilbert
transform in R we solve the conjecture made by Sawyer in [15]. To see that Theorem
1.3 also extends Theorem 1.1, fix w € Ay, and let u = w and v = w™!. Then
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uv =1 € Ay, and this is equivalent to v € Ay (u). (See Lemma 2.1 and Remark 2.2
below.)

The proof of Theorem 1.3 has two parts. The first step is to prove (1.4) with the
maximal operator replaced by the dyadic maximal operator.

Theorem 1.4. Ifu € Ay, andv € Ay orv € Ax(u), then there is a constant C' such
that for all t > 0,

(1.6) uv({x ER": W > t}) < %/ () [u(z)o(z) da.

Remark 1.5. We will actually prove Theorem 1.4 assuming that u and v satisfy the
corresponding weight conditions on dyadic cubes.

For each condition on v in Theorem 1.4 we give a very different proof. Whenv € Ay,
the proof is adapted from the original proof of Theorem 1.2 in [15], which depends
on a very delicate decomposition argument. When v € A, (u), we use a simpler
Calderén-Zygmund decomposition argument partially motivated by an alternative
proof of Theorem 1.1 sketched in [14]. However, we believe that there ought to be a
proof that works for both cases.

Remark 1.6. We conjecture that Theorem 1.4 remains true with the weaker hypoth-
esis that u € Ay and v € A,.. Note that if v € Ay (u), then v € A see Lemmas 2.1
and 2.5. As evidence for the conjecture, consider the following: If v € A, we can
factor it as v = v1vq, where vy € Ay, and v9 € RH,, C Ax(u). (See Section 2 below
for definitions of these weight classes.) Further, there exists s > 1 such that v{ € A;
and v§ € RH,,. Therefore, Theorem 1.3 is true for the pairs (u,v{) and (u,v$ ), and
the weighted space L'(uv) is an interpolation space between L'(uv) and L'(uvs).
(See [3, 16].) Unfortunately, the analogous interpolation result is false in the scale of
Lorentz spaces; see Ferreyra [10] and Asekritova, et al. [2].

The proof of Theorem 1.4 can be modified to yield a somewhat more general result:
Let u be any weight and let v € A, (u) be such that uv is dyadic doubling. Then
there is a constant C' such that for all ¢ > 0,

uv({x eR": % > t}) < %/ |f ()| Mu(z)v(z) dz.

(Details are left to the reader.) However, this does not shed much light on our
conjecture.

The second step in the proof of Theorem 1.3 is to prove an extrapolation theorem
using techniques from [5]. Hereafter, F will denote a family of ordered pairs of
non-negative, measurable functions (f, g).



4 D. CRUZ-URIBE, SFO, J. M. MARTELL, AND C. PEREZ

Theorem 1.7. Given a family F, suppose that for some p, 0 < p < oo, and every
wE Ay,

(1.7) . f(@)Pw(z) dr < C'/ g(x)Pw(zx)dz,

n

for all (f,g) € F such that the lefthand side is finite, and where C' depends only on
the Ay, constant of w. Then for all weights u € Ay and v € Ay,

(1.8) 1f o ey < Cllgv ™ lprey,  (f,9) € F.

Remark 1.8. By the A, extrapolation theorem proved in [5], if (1.7) holds for any
fixed value of p, then it holds for all values of p, 0 < p < co. In the proof of Theorem
1.7 we will need (1.7) for a particular value of p determined by the weights.

The proof of Theorem 1.3 is now immediate. Consider the pairs (M (fv), Ma(fv)).
Then for w € Ay and all p > 0,

(1.9) M(fv)(z)Pw(z)de < C [ My(fv)(z)Pw(z)dz.

Rn R”
(This follows by a standard argument from the distribution inequality relating the
maximal operator and dyadic maximal operator. See, for example, Duoandikoetxea
[9, Lemma 2.12].) We apply Theorem 1.7 to (1.9) and so for all u € A; and v € A,
it follows that

(1.10) M 0) v 21wy < € IMAS 0) 0 1

Theorem 1.3 now follows from Theorem 1.4. If v € Ay, then v € A, so (1.10)
holds and Theorem 1.4 yields (1.4). Similarly, if v € A, (u), then by Lemmas 2.1
and 2.5 below, v € Ay, and again (1.10) holds.

The proof of (1.5) is similar. Let the family F consist of the pairs (|T(fv)|, M(fv)).
Then by the theorem of Coifman and Fefferman [4], for all w € A, and all p > 0,

(1.11) . |T(fv)(x)|Pw(z)de < C | M(fv)(x)’w(z)dx;

R"L
arguing as before, by Theorem 1.7 and (1.4), we get (1.5).

Remark 1.9. In [5] (using a result from [13]) we give a different proof of (1.11), one
which does not use a good-\ inequality.

Remark 1.10. We can extend Theorem 1.3 to any other operator T for which (1.11)
holds. For examples of such operators, we refer the interested reader to [1]. Another
example is the square function g§ which satisfies (1.11) when A > 2; see [7] for details.

By adapting an argument due to Muckenhoupt and Wheeden [14, Theorem 5] we
get a necessary condition for inequality (1.4) to hold: if for given weights u and v
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the inequality (1.4) holds, then there exists a constant C' such that for almost every
y € R,

()™
- =yl
As a first step to proving the conjecture made in Remark 1.6, it would be of interest

to show that if u € A}, v € A, then (1.12) holds.
Finally, we give some vector-valued extensions of Theorem 1.3.

(1.12)

< Cu(y).

L1:%0 (uv)

Corollary 1.11. Ifu € Ay, and v € Ay orv € Ay(u), then for all 1 < q < oo and
t>0,

1

u({x cR": (2 Mf}{;?(x)q)q > t}) < ¢ / (> F@I) ulw)o(a) do.

u({x e (2 T(U“’;’;)’)(x)qy . t}) < ¢ /R (> £@I) u(x)ol@) de,

where M is the Hardy-Littlewood maximal function and T is a Calderon-Zygmund
operator.

Corollary 1.11 follows almost automatically by applying the ideas in [5]. The
second estimate follows from the first and from Theorem 1.7. As we showed in [5],
by extrapolation (1.11) has a vector-valued extension: for all 0 < p,q < oo and all

1

wE Ay,
H (; 20)° |, <€ (;w(fj Bk

Now define the family of pairs (|[{T°(f;v)};ll,, [{M(f;0)}5l,,); we can then apply
Theorem 1.7 to get

H||{T(fj v)}jugqv-l‘ et HH{M(fjv)}ngqv‘l)

To prove the first inequality in Corollary 1.11, we first note that in [8] it was shown
that given 1 < ¢ < oo, for all 0 < p < 0o and w € A,

M £} o oy < CIM UL M) || 2oy

Using this result, we apply Theorem 1.7 with the pairs ([[{M f;};llee, M ([1{f;}il,0))
and (1.4) to get

M (F50) il ™ | ey < C M A5 0™ e )

LP(w)

LY Llﬁoo(uv).
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1
< ClHEHlal g =€ [ (@) ule)ote) de
J

The remainder of this paper is organized as follows: In Section 2 we give some
preliminary definitions and lemmas about weights which will be used in later sections.
In Section 3 we prove Theorem 1.7. In Section 4 we prove Theorem 1.4 in the case
v € Ay (u). The proof of the case v € A is quite technical and lengthy. Our argument
is an adaptation of Sawyer’s original proof on R, and requires many changes that are
hidden within the details. So, for the sake of completeness, we have included the
whole argument in Appendix B. In Appendix A we sketch the proof of a classical
interpolation result in the scale of Lorentz spaces. This result is standard, but we
have not been able to find in the literature a proof with the sharp constants needed
in our proof.

2. PRELIMINARY RESULTS

In this section we state some basic definitions about weights and prove several
lemmas about their structure that we will need in subsequent sections. For complete
information, we refer the reader to [9, 11, 12].

Given a doubling measure ;1 we define the maximal operator M, by

1
Ml (0= @)

For 1 < p < oo, given a weight w we say that w € A,(u) if for all cubes @,

We say that w € A;(p) if M,w(z) < Cw(x). We denote the best constant in these
inequalities by [w]a, (), and we denote the union of all the A,(u) classes by Ay (11).

When g is doubling, then M, is bounded on LP(wdu), 1 < p < oo, if and only
if w e A,(p). (This is well-known when p is Lebesgue measure; however the same
proof works in the more general setting. See especially [12] for details.)

When p is the Lebesgue measure we omit the subscript p and write, simply M,
A, ete. Ifue A, 1 <p < oo, then u is a doubling weight (i.e., du = udx is a
doubling measure) and we define the classes A,(u) = A,(udx).

A weight w € A, satisfies the reverse Holder inequality

(& / w(:c)de)l/s < gy J, v

/ @) duly).
Q
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for some s > 1 which depends only on [w]s,. We denote this by writing w € RH,
and the best constant by [w]|gy,. We denote by RH,, the class of weights such that

|Q!/ dx>ess;upw( ).

For every s > 1, RH,, C RH,. For more information on these classes, see [6].
The next four lemmas give some specific properties of A, weights.

Lemma 2.1. Ifu € Ay and v € Ax(u), then wv € Aw. In particular, if v € A,(u),
1 <p<oo, thenuv € A,.

Proof. Fix a cube ). Then, since u € Ay, for almost every x € Q,

u
0= g J sy < obate),
Therefore, if p > 1,

IQI/ (ﬁ/cg(“(fﬁ)v(x))l‘p' dx)p—l
= [‘22’4’1 Qu(a:)v(a:) o (rclﬂ/c?v(x)l_p,u(x) dx.ug)p’)p_l

— Lu(]% /Qv(x)U(l‘) dx (u(lQ) /Q”(x)l_p/uw) dm)pl

< [uly, [v]a, ()

Hence, uv € A,. When p = 1 the proof is straightforward. 0

Remark 2.2. As we noted above, we have the following equivalence: if u € Ay, then
v € Ax(u) if and only if uv € Aw. (See [12, Exercise 9.3.6].)

Lemma 2.3. Ifue A;, ve A,, 1 <p < oo, then there exists 0 < ey < 1 depending
only on [u]a, such that uv® € A, for all 0 < € < €.

Proof. Since u € Ay, u € RH,, for some sy > 1 depending on [u]4,. Let ¢g = 1/s¢’
and 0 < € < ¢y. This implies that u € RH, with s = (1/¢)".

We consider first the case when v € A;. Then since u, v € Ay, for any cube ) and
almost every = € @,

o [ ety an < (& / )y dy) " (m%l [ vt ) "
i /Q u(y) dy (@il /Q o(y) dy) " < il ol (o o)

/

< [u]rm,
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Hence uv € Ay with [uv]a, < [u]gra, [u]a, [v]%, -
IfveA,1<p< oo, then for any cube @,

<|QL|/QU(x)v(:c)Edm> <ﬁ/¢2(U(x)v(x)ﬁ)1—P’ dx)p—l
1/s s

Gafoers) Gufpow)”

() (i o)

< [ulra, [u]a, [0]4,

Hence, uv® € A, with [uv]a, < [u]rm,[ula, [v]%, -

Lemma 2.4.

o w e Ay if and only if w = wiws, where wi € Ay and wy € RH.
o I[fwec Ay, thenw ! € RH,..
o Ifu,ve RH,, then uv € RH.

For a proof of this lemma, see [6, Theorems 4.4, 4.8, 5.1].
Lemma 2.5. Ifu € Ay and uv € A, thenv € A.

Proof. This result follows by repeatedly applying Lemma 2.4. Since uv € Ay, uv =
wiws, where w; € Ay and wy € RH,,. Asu € Ay, it follows that v~ € RH,, and then
wou~' € RH,,. This and the fact that w; € A; provides v = wy(wyu™') € Apo. T

3. PROOF OF THEOREM 1.7

Fix u € A; and v € A,. Define the operator S by

M(fu)(z)
S =
when u(z) # 0 and Sf(z) = 0 when u(z) = 0. (Note that since u € Ay, u > 0 a.e.)
Since u € Ay, S is bounded on L*(uv) with constant Cy = [u]4,. We will now

show that S is bounded on L (uv) for some 1 < py < co. Observe that

/RnSf(x)pO u(z)v(x)de = Rn]\/[(fu)(x)po u(z)' P v(x) d.

Since v € A, v € A; for some ¢ > 1 large. Then by the A, factorization theorem,
there exist vy, v, € Ay such that v = v, v%_t; hence,
t—1

- =1\ 1=po
u' v =y (wugt) .
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By Lemma 2.3 there exists 0 < €y < 1, depending only on [u]4,, such that uv§ € Ay
for all v € A} and 0 < € < €. Thus, if we let

2t — 1)

then u' v € A,,. By Muckenhoupt’s theorem, M is bounded on LP°(u'~Pv) and
therefore S is bounded on L (uv) with some constant Cy. Observe that py depends
upon the A; constant of u and the A; constant of v.

Thus by Marcinkiewicz interpolation in the scale of Lorentz spaces, S is bounded
on L (uv) for all py < ¢ < oo. In particular, by Proposition A.1 in Appendix A,

”SfHLq!l(uv) < 21/q (CO (1/p0 - ]-/Q)_l + Ol) ||f||qul(uv)~

Thus, for all ¢ > 2py we have that ||.Sf]|ze1 () < Ko || f||£a1 () With Ko = 4po (Co +
C1). We emphasize that the constant K is valid for every ¢ > 2p,—this will be
crucial in the remainder of the proof.

Again by Lemma 2.3, for every weight W; € A; with [W;]4, < 2 K| there exists
0 < é < 1 (that depends only on Kj) such that W; W5 € A; for all Wy € A; and
0 < €< é.

Fix 0 < € < min{é, ﬁ} and let 7 = (1/¢)’. Then 1’ > 2py and so S is bounded on

LT/’I(UU) with constant bounded by K. Now apply the Rubio de Francia algorithm
(see [11, 5]) to define the operator R on h € L' (uv), h > 0, by

. S*h(x)
Rh(z) =) FHT
k=0

bo = +17

It follows immediately from this definition that:
(a) h(r) < Rh(z);
() NRAI L1 uy < 2NN L1
(¢) S(Rh)(z) < 2KoRh(z).

In particular, it follows from (c¢) and the definition of S that Rhu € A; with
[Rhu)s, < 2Ky. Let W, = Rhu and Wy = v; € Ay (recall that v = vy vy ");

then W, W5 € Ay. Hence, Rh wol/" =W, Wi UQT_' € A
Fix (f,g) € F such that the lefthand side of (1.8) is finite. Then by the duality of
L™ and L™,

1707} ey = 1277

1

Lros(uw) - OUP /]R" f@)% h(z)u(x)v(x)" dr,

where the supremum is taken over all non-negative h € L' (uv) with ||h|| L () = L
Fix such a function h. We will now use (1.7) with p = 1/r (see Remark 1.8) and with
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the weight Rhuv™ € A. In order to do so, we must have that the lefthand side is
finite, but this follows at once from Holder’s inequality and (b):

s (@) Rh(z) u(z) v(z)7 dz < ||(fv )| o ey IR L1

1
2100 (uv) HhHL’”/ L(uw) < 0.

<2 fo!

Thus by (1.7), (a) and (b),

5 F(@)7 h(x) u(z) () de < 5 F(x)* Rh(x) u(z) v(z)7 da

1

<C /n g(m)% Rh(x)u(z)v(z)” dx

< Cl(gv™) VIR 1

Lm0 (uw)

T

<2 c ||gv_1 L1:o0(uw)”

Since C' is independent of h, inequality (1.8) follows.

4. PROOF OF THEOREM 1.4 WHEN v € A (u)

In this section we prove Theorem 1.4 assuming that v € A, (u).
Fix f; without loss of generality we may assume that f is a bounded, non-negative
function with compact support. Since u € Al, for any dyadic cube @) and x € @,

a =" [ o

Therefore, to prove (1.4) it will suffice to prove

y) dz < [u]a, M f(2).

(4.1) wo({x € R™: M2(fo)(z)v(x)™ > t}) < % . f(z) u(x)v(z) dz.

Fix t > 0. By Lemma 2.1, uv € A,; in particular, uv is a doubling weight.
Therefore, we can form the Calderén-Zygmund decomposition of f at height ¢ with
respect to the measure uv dz. This yields a collection of disjoint dyadic cubes {Q;}
such that for some v > 1,

1
t<——— [ fx)u(x)v(z)dx < ~t.
UU(Q]') Qj

Further, if we let Q2 = J; @;, then f(z) <t for almost every z € R \ Q.
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We decompose f as g + b, where

1
g(q;) — {m 2, (ZE)U(JI)U(J:) dx = Qj
/(@) z e R\ Q
and b = Zj bj’ with
1
bi(z) = (f(x) T w0y o (z)u(z)v(x) dx> Xa, (7).

It follows from these definitions that g(z) < ~t a.e., and fQj bij(z)u(z)v(x)dx = 0.
If @ is a dyadic cube, then for all x € @,

1 1 1
oy /Q fla)ute) v(o) do=r /Q o)) /Q b() u(x) o(x) da
<M, (gv)(x) + M, (bv)(x),
where
T (1)(a) = sup | | )t |

and the supremum is taken over all dyadic cubes containing x. Hence,
M, (f0)(2) < My(gv)(x) + My(bv) (x).
Using this inequality, we argue as follows:
wo({z € R™ : M2(fv)(z)v(z)™" > t})
<ww({z € R" : M4 (gv)(z)v(z)™" > t/2})
+uv({z € Q: My(bv)(z)o(z)™" > t/2})
+uv({z € R\ Q: M,(bv)(z)v(z)~" > t/2})
=L+ 1+
We estimate the measure of each set in turn. Since v € A, (u), there exists p > 1

(close to 1) such that v € Ay (u), or equivalently, v'™? € A,(u). Hence, M2 is
bounded on LP(uv!'~?). Therefore,

L S% M, (gv)(z)Pu(x)v(z) P dx

Rn

<2 [ g@ru)()ds
tr Jan
—1
< C”yp
- t

/ gla)u(z)o(z) dr
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= g f(@)u(x)v(x) de + g Z L o f(x)u(x)v(z) dx - uvo(Q;)

t Jama t uv(Q);)
= % . f(z)u(x)v(x) de.

The estimate for I, follows immediately from the properties of the cubes @);:

S w(® = Swi@) <5 Z/ faup@)de< S [ @yt

R

Finally, we will show that I3 = 0. To see this, fix x € R" \ Q. Since supp(b) C €,

to compute %(bv)(x) we only need to consider dyadic cubes () which intersect €.
Fix such a Cube Q; then for each j either Q; C @ or @; N Q = (. Therefore, since

fQ Ju(x)dr = 0,

1
e /Q b(a)u(e)o(z) dr = Z /Q . Jo(e) de

This completes the proof.

APPENDIX A. AN INTERPOLATION RESULT

The Marcinkiewicz interpolation theorem is a well-known result for proving that an
operator is bounded on Lorentz spaces. In Section 3 we used a version of it to prove
that a particular operator is bounded on LP'. However, for our purposes we need
better control on the constant than is available in published versions of this theorem
(cf. [12, 17]). Therefore, here we give a precise statement and sketch a proof.

We begin with some notation: given a measurable function f, us(s) = |[{z € R":
|f(z)| > s}| and the decreasing rearrangement of f is the function f*(t) = inf{s >

0:pp(s) <t}
Proposition A.1. Given py, 1 < py < 00, let T' be a sublinear operator such that
| T f|Lroe < Co || f1] Lron and [T fllLee < C1|f]Loe-
Then for all py < p < o0,
IT fllpor < 2% (Co (1/po — 1/p) ™" + Ch) || fl| o

Remark A.2. If T is bounded on L then it maps L' into LPO™ (since Lol —
LPo — [P0°°) with the same constant. This is what we used above in Section 3.
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Proof. We adopt the notation in Grafakos [12, p. 62]. Fix t > 0 and write
_ t_
fF=tlt =5 Xapywizro T Xapwisro -
Then

o d
T f e = [0 @0 F

fiﬁ(Awﬁﬁmﬁﬁﬁ?+ﬁwﬁ(mﬂ%)?>—2M1+U)

Since
(Tf)"(8) < (Tf)"(0) = T fill o= < Crl| felle < CL (D),
we get that
* dt
1< [C8r0% =l
0
To bound I1, observe that |f'(x)| < |f(x for all 0 <

| )|; hence, (f*)*(s) < f*(s
s < oo. Furthermore, pst(0) = pup(f*(¢)) < t, which implies (f*)*(t) =
decreasing we thus have that f*(s) =0 for s > t. Hence, since py < p,

& dt
1< [T e
0 t

o dt
<Co [ s T

0

1 ds dt
S%/t;%/%ﬁ@j—

0 0

~Goi/m=1/p)" [0
= Co(1/po = 1/p) " | fll w1

)
0; since f* is

APPENDIX B. PROOF OF THEOREM 1.4 WHEN v € A;

In this section we prove Theorem 1.4 assuming that the weight v € A;. (Recall
that we also assume that u € A;.) Our argument is an adaption of Sawyer’s original
proof on the real line [15]. While in some ways the adaptation is straightforward,
the proof itself is quite subtle and the changes required are buried in the details.
Therefore, for the convenience of the reader we include the full proof and we adopt
the notation of the original proof.

Fix t > 0 and let g = fv/t; then we need to prove that

(B.1) w({z € R": Mug(z) >v(x)}) <C | |g(z)u(z)dx.

R"
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Without loss of generality we may assume that g is bounded and has compact support.
Fix a > 2". For each k € Z, let {I Jk} be the collection of maximal, disjoint dyadic
cubes whose union is the set

Q= {z € R": Myv(x) > a*} N {z € R": Myg(z) > a*}.

This decomposition exists since ¢ is bounded and has compact support, so the second
set is contained in the union of maximal dyadic cubes. Define

I'={(k,j): |IJI€ N{z:v(x) <ad"} > 0}.

Since v € Ay, Mv(z) < [v]4,v(z) almost everywhere. Hence, for (k,j) € T,
ok
(B.2) < []4) essinf Myv(z) < essinfv(z)
[v] A, el el
1
< [ v(z)dz < [v]a, essinfo(z) < [v] 4,0
|[j| 1¥ zelk

(Intuitively, if (k,7) € T, then [ j’“ behaves like a cube from the Calderén-Zygmund
decomposition of v at height a*.) Then up to a set of measure zero we have the
following inclusions: for each k,

{reR":ad" <v(x) <d"™yn{x € R": Myg(z) > v(z)}

C{z: Mg(z) > d"} n{z:v(x) <Y n{z: Myg(z) > a*} C U Ir.
Jilkoj)er

Combining this with (B.2) we get that

wo({zx € R" : Myg(x) > v(x)}) = Zuv({Mdg(x) > v(x)} N {d" < v(x) < a"})
< aZa u({a® < v(x) < a™'} N {Mag(2) > v(2)})
< az Z

ji(k,g)er
ar Do T (I ().
(k,7)er
Fix N <0 and define I'y = {(k,j) € I': k > N}. We will show that
S ) < ¢ [ gl da
(ka])GFN R

with a constant independent of N; (B.1) then follows if we take the limit as N — —oo.
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To prove this, we are going to replace the set of cubes {I Jk} by a subset with better
properties. First, since v € A; C A, there exist C,e > 0 such that given any cube
land F C 1,

oB) _ (1)
(B:3) o(D) SC(m) '

Fix 0 such that 0 < § < e.

Define Ay = {I} : (k,j) € Tn}. The cubes in Ay are all dyadic, so they are either
pairwise disjoint or one is contained in the other. For k£ > ¢, since €2 C €2, and since
the cubes I]’?C are maximal in €y, if It N IJ’?C # (), then []15; C I!. In particular, each cube
I} € Ay is contained in |J,; I}V C {x : Mag(x) > a™}; as we noted above, the last set
is bounded, so Ay contains a maximal disjoint subcollection of cubes.

We form a sequence of sets {G,} by induction. Let Gy be the set of all pairs
(k,j) € T'y such that Ij’~c is maximal in Ay. For n > 0, given the set (G,,, define the
set Gn41 to be the set of pairs (k,j) € I'y such that there exists (¢,s) € G, with
I¥ C It (by the maximality of I}, k > t), and

1 1
(B.4) — [ u(x)de > a*° — [ w(z)dr,
77 1 7 J, "
1

1
u(z)dx < a(l’t)‘sm ; u(z) dx

(B.5> |Izl ‘ I
whenever (1,i) € Ty and I} C I} C I!. (In other words, the cubes I} are maximal
among all cubes contained in I’ for which (B.4) holds.)

Let P = J,>qGn. Given (s,t) € P, we refer to the cube I! as a principal cube.
Since every cube in Ay is contained in a maximal cube, every cube in Ay is contained
in one or more principal cubes.

To continue, we divide the proof into several steps.

Step 1: We claim that
(B.6) ST n eI < ¢ YT oI u(I)).
(k,j)el' N (k.j)epr

To prove this, fix (¢,s) € P and let @ = Q(t,s) be the set of indices (k,j) € I'y
such that I¥ C I and I! is the smallest principal cube containing I¥. In particular,
each I Jk is not a principal cube unless it equals If. So by (B.5) and since I Jk CA{z:
Myv(z) > a*},

S NI < ¢ Y a0 (I ( 1)
(k,J)EQ (k,j)eQ
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=1 ()Y >
k>t j:(k,j)€Q
< |IH (1Y) Za(k Doy(It N {x : Mgv(z) > a*}).

k>t

By (B.3), (B.2), and since v € Ay,

vo(IP N {z: Mgv(z) > a*}) < Co(Ih) <

It N {z: Mgv(x) > aF}\°
|1t]

_k €
< Co(IY Gj‘bt! | Maz) d:c)

< Co(IH)at=Pe,
Combining these inequalities, we see that
oL I ) < CHL M u(I)o(I) Y - a® el =R < Ol u(I)u(ID);
(k.j)eQ k>t

the second inequality holds since € — & > 0 so the series converges. If we now sum
over all (t,s) € P, we get (B.6) since {J; ycp @(t,s) = I'y. This completes Step 1.

Step 2: For each k, let {J¥} be the collection of maximal disjoint dyadic cubes
whose union is {z : Myg(z) > a*}. Then

1
at < W . g(m) dx.

For each j, IF C {Mgag(z) > a"}, so there exists a unique 7 = i(j,k) such that
I¥ C JF. Hereafter, the index i will always be this function of (k, j). Hence, by (B.6)
and by (B.2),

S < 0 Y )

(k.j)el'n (k,j)eP

e Z T g (TE ()

(k,g)eP

—c [ | 5 i o)|ste) de

(k,g)eP
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—C / h(@)g() de.

To complete the proof we will show that for each z, h(z) < Cu(x). Fix z € R";
without loss of generality we may assume that u(x) is finite. For each k there exists
at most one cube J such that z € JF. If it exists, denote this cube by J*. Define
Py ={(k,j) e P: I} C J*}, and G = {k : P, # 0}. We form a sequence {k,} by
induction. If £k € G, then k > N, so let ky be the least integer in G. Given k,,,
m > 0, choose k,,;1 > k,, in G such that

1 2
B.7 —_ d> d
( ) |Jk’m+1| Jemin U(y) |ka| Jom U,(y) Y,
(B.8) u(y) dy < w(y)dy, kyn <l<kna, l€G.

W Jt | JFm] ] g

Since u(x) is finite, the sequence {k,,} only contains a finite number of terms.
Otherwise, for all m > 0,

m 1
<5 u(y) dy < 757 u(y) dy < Mu(z) < [u]a,u(z),

and we get a contradiction when m — oo.
Given the sequence {k,,}, we have that

)= Y [ ulIf)x ()

(k,j)eP

= > ()

(k,j)eP

0

We claim that

(B.9) D ZE Jﬂl; <

1€G Lj)eP,
km <I<km41 *9)
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Given this, we would be done: since the sequence {k,,} is finite, let m be the largest
index. Then by (B.7) and (B.9),

|Jk’"| Jkm |ka| Jkm

m 1 C m B
hz) <CY uly) dy < u(y)dy Y 2m
n=0 n=0

C
< —/ u(y)dy < CMu(z) < Cu(x).
| JEm] S
Therefore, to complete the proof we must show (B.9). We do this in two steps.

Step 3: We first prove that if (I,7) € By, ky, <1 < kpy1, then
1 all=km)? ]

B.10 — u(y)dy > —— ——
(B:10) 77 S % S 1 ),

u(y) dy.

Since ; C €, , by maximality there exists a unique s such that 1 Jl C IFn. We will
first show that (k.,,s) € I'y. If (k,s) € P C 'y, there is nothing to show, so we may
assume that (k,,,s) € P. Since k,, € G, J* contains a cube I* with (k,,,r) € P.
Since r # s, I* and I’ are disjoint, and in particular we must have that I*» C Jkm.
Since J*m is a maximal subcube of {x : Myg(z) > a*}, and since I*~ C Jk= it is
not a maximal subcube for this set. However, it is a maximal subcube of €, and so
it follows that I*" is a maximal dyadic subcube of {x : Myv(x) > a*}. Therefore,
by the properties of such cubes (and since a > 2"),

1

| TFm ]| f i v(y)dy < 2"abm < afm

Hence, [I*» N {x : v(x) < a*T1}| >0, and so (k,s) € ['y.

Since (K, s) € [y, I¥ is contained in at least one principal cube. Let I* be the
smallest principal cube which contains I*». Since I jl is also principal, by (B.4) we
have that

L ) >GWM5/ () d
T Sy = T S

Similarly, by (B.5) we have that

1 ) d <a®f@5/ ) d
[T ] Sy Y= T [

By (B.8) and since u € Ay,

1 2
— dy <
7, WS 5 L

u(y) dy
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) . 2 [ula
< 2ul 4, essinfu < 2lul 4. essinfu < !
< 2, esipfu(y) < 2y, essintuly) < e [

uly) dy.
If we combine these three inequalities we get (B.10). This completes Step 3.

Step 4: We will now prove (B.9). By (B.10) and again since u € Ay, if y € I},
then (ks l
al'"= "m0 (J")
uly) > Sr— = A
2[uli, 1Y

hence,
U ILc{zeJ ulx) > A}
j(l7])epl

For [ fixed the cubes Ijl» are disjoint. Therefore, since u € A; C A, there exist
C,v > 0 such that

j(l,])eP[

Therefore, we have that

U([l') K —1)6v km —1)dv
Z u<ﬁ)§0 Z al >gcza< v < O,

1€G  (Lj)eP, leG 1>km
km Sl<k'm+1 km Sl<k'm+1

This shows that (B.9) holds, and the proof is complete.
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