Poincaré-Sobolev theory without potential
theory: connections with Harmonic Analysis

Carlos Pérez

Abstract This article will explore the connections between “Harmonic Analysis”
and several fundamental estimates, including the ”Poincaré-Sobolev”, "Trudinger”,
and “John-Nirenberg inequalities”. Our central theme is the “self-improving prop-
erty” of generalized Poincaré-type inequalities. Through this exploration, we’ll
show how these connections eliminate the need to rely on “Potential Operators”,
offering a more flexible approach that yields more precise estimates, especially for
singular measures. We’ll also outline how certain older results can be modernized,
including fractional-type results that improve upon celebrated findings by Bourgain-
Brezis-Mironescu.

1 Introduction

The basic theme we will outline is to provide a different perspective for proving clas-
sical and non-classical Poincaré-Sobolev type estimates. In this section, we present
a brief historical overview that motivates our distinct perspective by showing its
intimate connection with Harmonic Analysis

1.1 Motivation: functions with controlled oscillation

We start by recalling that a function f satisfies the Holder-Lipschitz condition in
R” with exponent ¢, 0 < o < 1, if there exists a constant ¢ such that for any x,y € R”
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|f(x) = f)| < clx—y|*

A simple estimate yields that there is a constant ¢ such that the oscillation of f
satisfies

1
@/Qlf(y)ffg\dyécﬁ(Q)“ 0c 2. (1)

2 denotes the the family of cubes with sides parallel to the axes in R”. We will
be using standard notation like fp 1= @ fQ f(x)dx, the average of f over the cube
Q and ¢(Q) as the sidelength of the cube of Q. Actually, it was shown by S. Cam-
panato around 60 years ago that the (natural) point-wise definition and the averaging
type estimate using the concept of oscillation (the left hand side of (1)) are equiva-
lent. This is a very interesting fact that was extended by B. Franchi, G. Lu and R. L.
Wheeden in [FLW]. They established the following equivalence between the follow-
ing two conditions, given & > 0, a locally integrable function f, and a nonnegative
locally integrable function g:

e 1) There exists a constant C such that for all cubes Q:

Lr (o)
_ _ < ; 2
|Q‘ /Q|f fQ‘—c |Q| ~/Qg ()
¢ 2) There exists a constant C such that for all cubes Q:
|f(x) = fol < cla(gxo)(x) ae.xcQ 3)

where Iy, 0 < o0 < n, denotes the fractional integral or Riesz potentials of order o
and it is defined by

Of course, the case g = |Vf| above with o = 1 is a classical result and it is
specially interesting since yields the classical local (1,1) Poincaré inequality: there
exists a dimensional constant ¢, > 0 such that for any Lipschitz function and any
cube O C R", we have

t(Q
0|

The limiting case, & = 0 and g := 1 makes no sense in (3). However, it is well-
defined in (2),

1
o J = foldr < ) | vstlas @

1
@/QIf(y)—fQIdyéc,

providing a class of functions of different nature denoted by BMO, the Bounded
Mean Oscillation space introduced by John—Nirenberg.
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1.2 Sub-representation formulas and the Sobolev theorems

As we have mentioned, the subrepresentation formula (3) with @ = 1 and g = |V f]
not only yields the (1, 1) Poincaré inequality (4) for cubes, but it also gives us the
well-known Poincaré-Sobolev inequalities for 1 < p < n.

1/p* 1/p
P d n,p V£Pd 5
(g L ir=sol"ax) " <anpei0) (g [ 1v7ax) ®
(/Q|f_fQ|p dx) Scn.p (/évfpdx>

where p* = % is the classical Sobolev exponent, or else

or

1 1

1
p pon

Notice that these local results yield the classical global results,

171

L ) < Cnp ||VfHLP(]R”)'
The typical proof of (5) is based on the operator boundedness,
I : LP(R") — LP"(R")

which holds in the case p > 1. At the endpoint p=1, 1" = =n’', we cannot use

n- 1
the pointwise estimate since I; does not map L!(R") into L” (R"). I; only satisfies

the weak endpoint boundedness: I; : L' (R") — L =(R"). Yet, the Sobolev (strong)
inequality still holds in this case by combining this with the “truncation method” of
Maz’ja, for which [Ha] provides a very clear exposition. In particular, we have:

HfHL",(R") <cn ||VfHL1(R")- (6)

This inequality, however, was derived by Gagliardo using a different method. This
estimate, commonly known as the Gagliardo-Nirenberg-Sobolev inequality, was
first proved by Gagliardo over 60 years ago using a different method. This inequality
is incredibly important; for instance, it’s well-known to be equivalent to the Isoperi-
metric inequality
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1.3 The influence of the extrapolation theory

It is not so well-known that there is an intimate relationship between (6) an
the extrapolation method in Harmonic Analysis. This connection was developed
in [PR-23]. Indeed, the case p = 1 in (5), namely the local version of (6) for cubes,
has an extended version for general measures, as proven in [FPW2000],

I~ el igu < [ IVF00] (M(zom) () d. )

where [ denotes an arbitrary measure in R”. Observe that the constant is purely
dimensional. A variant of this proof can be found in [PR-19]. A key advantage of
this estimate is its compatibility with extrapolation ideas from Harmonic Analysis,
which reveals that all pertinent information is encapsulated within this measure-
dependent estimate. The reference [PR-23] expands in this direction obtaining the

following result. The appearance of the factor (M (x)) ¥ in (7) gives rise in a natural
way to the definition of the A, class of weights. This class is defined as the weights
w, such that

MW"y < ew”

Observe that A v is a subclass of Aj. Recall that the a weight w belongs to Ay if
there is a constant ¢ such that Mw(x) < cw(x) a.e. x € R". Also observe that A, ,, is
part of a larger family of weights denoted by A, ,+ and defined by,

()

p* is the usual Sobolev exponent,

1 1 1

p pon
This condition was introduced by B. Muckenhoupt and R. Wheeden in [MW] and
was used by E. Harboure, R. Macias, and C. Segovia in [HMS] to derive an off-
diagonal extrapolation theorem. (see an updated version of this theorem [LMPT]).
In summary, as a consequence of (7) we have the following theorem.

Theorem 1. Let p € [1,n) and let w € A, . Then there exists a constant ¢y, such
that for any cube Q,

! The content of this section deviates from the central theme of the article; readers who wish to
remain focused on the main topic may skip directly to the next section. The point is that sec-
tions yields another connection between Harmonic Analysis and the theory of Poincaré-Sobolev
inequalities
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05~ 0 gy < ensloli . ([ po¥rrax)’

As a consequence we have the global estimate,

1

sl oy < enpWIE WV £l n)- ©)

The primary novelty of this result, distinct from the method per se, is that the con-
1

7

stant’s exponent [w]; is the sharpest possible.
p.p

1.4 Generalized Sobolev theory: avoiding the subrepresentation
Jformulae

It is well-known that estimate (2) satisfies a self-improving property that has at-
tracted the attention of many authors. If f satisfies (2) for all cubes Q, then one can
deduce higher LP—integrability (p > 1) for f, even though it’s initially only locally
L'-integrable. The first result of this type was obtained by L. Saloff-Coste in [SC].
Later, P. Hajlasz and P. Koskela extended it in [HaK] to metric spaces with a dou-
bling measure (X,d, ). It was later shown in [FPW] that a more general theory
exists, allowing the right-hand side of (2) to be of a different nature while still yield-
ing the self-improving phenomenon. In particular, the function’s gradient doesn’t
need to be considered here, as the theory in [FPW] was developed in the context
of Spaces of Homogeneous Type. The self-improving property is thus not tied to
the gradient’s presence on the right-hand side of (4), but rather to a discrete sum-
mation condition satisfied by the functional. More precisely, we still be considering
inequalities in R" of the form:

1
o /Q F() — foldx<a(Q) Q€ 2, (10)

where a is a functional defined over the family of all cubes in R”. An inequality of
this kind, having a local oscillation norm on the left and a functional a(Q) on the
right, will be called as a generalized Poincaré inequality.

As an illustration, we can make a variant of (2). Consider a non-negative measure
u in R" and a parameter o > 0, then define the following functional:

o H(Q)
[

Now, we fix a locally integrable function f such that

au(Q) = £(Q) (11)

1
o /Q F(x) — foldx<au(Q) Q€2 (12)
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Then, it follows from the results in [FPW] that if f satisfies (12) then the follow-
ing stronger estimate holds,

If— foll (BY ooy dey < Cn,otau(Q)a Qe 2. (13)
Lar "2 o)

We are using the following notation for the standard weak weighted normalized

norm over a cube Q C R”,

_ I{er:If(x)|>;L}>l
|f||Lr.w(Q,|%r‘) = il;}())l < 0l .

This result with o = 1, corresponds to the ”weak version” of the classical Poincaré-
Sobolev inequality (5) for the case p = 1. What makes this result powerful is its
validity for a fixed measure p, eliminating any dependence on f. This removes the
requirement to consider a special family of functions involving the gradient in the
initial hypothesis (12).

Going a bit further, the reason why a result like (13) holds is that the functional
a satisfies the following geometric type condition: there exists a finite positive con-
stant ¢, such that for any cube Q € 2 and any family {Q;} of disjoint subcubes of
0

(Za(Qi)p |QQI||> ! <ca(Q) (14)

with p = (%)’. Actually we can take c = 1 in this case. This condition and its variants
are central to this theory. This condition, introduced in [FPW] for Spaces of Homo-
geneous Type, leads to geometrical constants in the result that make it less attractive
and applicable than in the case of cubes. Although these geometrical constants were
significantly improved in [MP98] (see also [LP]), it remains unclear how to prove
this result using sub-representation formulas. However, we remit to [C] for recent
improvements using sub-representation formulas in the context of R”.

A primary question is whether the weak norm L@ can be replaced by the
strong norm L&) in (13). The truncation method is not applicable here because the
measure is fixed, which prevents the existence of a family of functions satisfying the
initial estimate. The question can be rephrased as follows: what additional condition
must be imposed on the functional a to directly obtain the strong L@

As an illustration, we can make a variant of the (1,1) Poincaré inequality (4)
combining itself and the definition of the A; class of weights. Indeed, splitting the
average of |V f] over the cube Q and then using the definition of A; we have,

¢(Q)
0

1
Taévw—@ms% 4Wﬂmm

1 1
7

—at(@) (g [ rwlax)” (15 [ vreojas)”
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<alli 10 (5 |, IVf(X)dX>}I (g7 J, 770wt
Define

1
W

1
Py

a0 =as(@) =i 40) (5 [, |Vf<x>|dx)'l' (g7 o P reolwtaas)

Then, as consequence of the main result in [FPW] (see Theorem 2 below, or the
sharper version in Theorem 3), we have:

1
7

1 ' n
(W(Q)/Q|f—fg|” de) <ca(Q) 0c2, (15)

where the constant depends on the dimension and the A; constant of w. This result
holds because the functional a satisfies a weighted version of (14) as defined earlier.
That is, for any cube Q € 2 and any family {Q;} of disjoint subcubes of Q, a finite
positive constant ¢ exists such that:

1

(Za(Q»”W(Qi)) ' <eal0) (16)

i W(Q)

with p = n/. As a consequence we derive the global estimate for C! functions with
compact support,

1
n’
Lt (w)®

Vs

1
' (w) < c”:[W]Al HVfHLnl(Rn)

I7

In [PR-19], a variant of condition (16) was introduced. While not satisfied by
(11) at the endpoint (%)' , it holds for indices below it, yielding more precise results,
especially when appropriate classes of weights—like the example we just considered
and the one we’ll address next—are included.

Let’s now consider another relevant family of functionals, derived by combining
(4) with the following well-known general fact: for any non-negative function g and
any A, weight w,

1

o hea< il (g ferwenar) a7

Then we have that

! 1 I/p
170 folax < vl 160) (5 [ 90w ax) as)

and define
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1

1 1/p
0@ =i}, 10 (5 | IV

or more generally we could consider for a fixed measure u and function f such that

][Q £() — foldx < a,(0)

where

1/p
1(Q)

a,(Q)=:A4(0 (
for some parameter A € (0,0). As some examples before, 1t does not depend on f.
Again, the key to gaining integrability for the function on the left lies in the

geometrical condition (16) satisfied by a:

(Zau(Qi)pv:}((%))) ' <au(Q).

Actually, there is a better integrability result (more in the line of Poincaré-Sobolev)
since for some larger exponent g > p the functional a,, satisfies an stronger condi-

tion,
1

(ZaMQi)“;((%; ) fa)

For the precise definition, we refer to Definition 1.

2 The general theory and the D), condition

2.1 The D, condition and examples

Recall that we are considering here the simplest context, namely R” with the
usual family of cubes 2 and that we are considering “abstract” functionals a,
namely

a: 2 — (0,0)

We want to show that if a locally integrable function f satisfies

ﬁ /Q F0) —foldx<a(Q) Qe 2, (19)

then one can deduce higher LP—integrability of f. As already mentioned, these gen-
eralized Poincaré inequalities and self-improving results were first considered in a
more general setting in [FPW]. The main results were improved in [MP98]. In these
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papers, the key condition for the self-improving property is that the functional a
satisfies the following geometric discrete summation condition.

Definition 1. Let w be any weight in R”. We say that the functional « satisfies the
weighted D, (w) condition for 0 < p < oo if there is a constant C such that, for any
cube Q and any family {Q;}; of pairwise disjoint subcubes of Q, the following
inequality holds:

1

(ZaﬂQ;)f’fjféf) < cay(Q). (20)
J

The best possible constant ¢ above is denoted by |al| D, (w)» and also we will write in
this case that a € D,,(w).

The condition is local in nature, somewhat resembling the Carleson condition.
For convenience, we’ll denote the best constant C as ||a||. Observe that ||a|| > 1 and
that by Holder’s inequality, the family {D,} is decreasing as r increases, that is, if
r < s, Dy C D,. Hence for a functional a € D, we can define the optimal exponent
to which it belongs, namely

rqg =sup{r:a € D,}.

This exponent can be considered a generalized Sobolev exponent for the functional
a. For instance, inspired by (11), we can define for a measure [ and a positive

number o: p
an(0) = ((Q)° (‘j(Q(f)) |

Then it is easy to check that a, € D, where py, is the usual Sobolev exponent

1 1 o

p Py n
Indeed, we have to show that ay, € D, , namely for any Q € 2 and any family of
pairwise disjoint subcubes {Q;} of O

(Zau(Qj)paHQQj> - <cay(Q)

J
Indeed, by the definition of pj, we have

P

<3

Pi

< (fau) "

Yo au(0)"10;1 =) (/deﬂ(y)) i < <Z/deu(y))

= ay(Q)P=|Q)
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It’s straightforward to check that HaHH = 1 and that p}, is the sharpest exponent.
This exponent’s coincidence with the Sobolev exponent (think of the case & = 1) is
no mere coincidence.

A further illustration comes from a variant of the one leading to (15). Indeed,
define again for o > 0

e () (26)

where (| and U, are two measures and w is a weight w in R”. Now, we fix a locally
integrable function f such that

1
5 @ = foldr <y (@) Q€2 on

Then we can show that if w € Ay, then

with p = ().
Another family of examples with weights which are important in applications are
obtained by combining the A, 1 < p < oo condition and the Poincaré (1,1) estimate,

1

1 1 1 1/p
o b= solar <, tulf, 10 (5 [ 1950w )

We can consider the more general functional

a0~ o) (42 "

It is easy to check that a € D,(w) but we have something better: let w € A, with
1 < g < p. Define the exponent p;, by the formula

1 1 1

p P ng

Then a € Dp; (w) and further
1
lall,, ) < B3

namely for any family {Q;} of pairwise disjoint subcubes of Q:
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We can be found the details of this estimate in [PR-19].
Finally, by adapting the proof of (15) but using (17), we can derive the following
forany w € Aj:

<W(1Q) / |f—fQ|P"’wdx)

where the constant ¢ depends on the A, constant of the weight w. Observe that in
this case the functional a satisfies the D,y,(w) condition and we can apply Theorem
2 below. As a consequence, we derive the global estimate for C' functions with
compact support and for any A, weight w,

1

pn

1

1
L1(Rm) Lp(w)"

171

Vs

L (w) S Cnfwla, Vs

2.2 A “rough” result

To state our theorems we need to recall the well known class of weights A,
introduced by B. Muckenhoupt. It is commonly defined as follows:

Aw=JA,.

p=1

We will use the following constant, introduced in [HP]:

0 /Q M(wio)(x)dx, (23)

[W]a.. = sup

0

which seems to be the optimal one.
The result we state now is the version of the original theorem given in [FPW] but

in the context of R” with cubes. Nevertheless, the results come out with uncontrolled
constants.

Theorem 2. (first version) Let a € D,(w) with w € Aw. Let f such that

]{2 F)— foldr<a(Q) Qe 2

Then
1f = follipmo par) Sal@) Q€2 (24)

We haven’t been precise about the constant in (24) because there is a much more
precise version of this result in Theorem 3.

We’ will 1l provide the proof of this result because it illustrates the application
of Harmonic Analysis, combining fundamentals of Calder6n—Zygmund theory with

<ct0) (g f, IVf(x)Idx); (g 1vre i)
(22)

1
p’

7
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a suitable variant of the Burkholder-Gundy good-A inequality. A challenge arises

from the lack of precise control over the relevant constant, as stated in Theorem 3.
Nevertheless, this approach extends to Spaces of Homogeneous Type.

2.3 A sharper result

A sharper version of Theorem 2 is stated next, providing a more precise control
of the relevant constants. It it is taken from [CP].

Theorem 3. Let a € D,(w) with w € Ac.. Let f such that

][Q F(x) — foldx < a(0Q) 25)

Then
£ = fol

Ll’-""(Q,,%‘IQ")) < Cnp[W]Am ”a” a(Q)

As a consequence of Kolmogorov’s inequality

1 1/q r o
(W(Q)/Qg(x)qux> < (r—q) 1 H8||Lr,w(Q7w>. (26)

we have the following:

(W(lQ)/QU(x) _fQ|qW(X)dx> "< <pl_7q>})P[W]Aw lallp, oy a(Q),

forall0 < g < p.

Therefore, the D, (w) condition implies that (25) self-improves to a weighted L9
estimate for all 0 < ¢ < p. However, we generally cannot reach the strong L?(w).
This is only possible if Maz’ja’s “truncation method” (or a weak-implies-strong
argument) applies to the functional a(Q) := a;(Q) which must depend on f. Once
applicable, we can then derive the L” estimate. For a comprehensive overview of
the truncation method, see [Ha].

The following section shows that there is a condition on the functional a, only
slightly stronger than D, that allows us to derive the self-improving result for the
strong L? (w) norm, and this functional does not need to depend on f.

2.4 A recent variant of the D, condition

In [PR-19], the key condition D), (Definition 1) was redefined a few years ago.
This redefinition aimed to produce (strong) self-improving L? estimates with much
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more precise constant control. The resulting new condition, SD;,(W), is stronger
than D, (w) yet holds for the most significant functionals (examples across different
settings are available in [PR-19, CMPR, HMPV]).

Definition 2. Let w be any weight in R”, and let s > 0. We say that the functional a
satisfies the weighted SD},(w) condition for 0 < p < o if there is a constant ¢ such
that, for any cube Q and any family {Q;} of pairwise disjoint subcubes of Q, the
following inequality holds:

<Za(Q;)PVfV((QQ")) ) <ec ( |U|J'QQ|" |> a(Q). 27)

J

The best possible constant C above is denoted by ||a|| sD,(w)» and also we will write

in this case that a € SD),(w).

w)

Notice the extra factor ('U’Q% ) which is bounded by one and hence this is

an stronger condition than D,. However, the model examples of functionals satisfy-

1
ing this condition include the classical ones among others, a(Q) = ¢(Q)“ (%) ",

where U is a locally finite measure and w is any weight.

The main self-improving result is that if w € A, and a € SD;',(W), then initial
inequality (10) implies the weighted L” generalized Poincaré inequality. In [PR-19],
the authors conjectured that the A, condition could be removed. This conjecture
was positively resolved a few years ago by Lerner, Lorist, and Ombrosi in [LLO],
who used sparse domination to obtain an interesting pointwise estimate. They also
achieved a better dependence on s in the constant. More recently, these ideas have
been expanded in [GLP] in various directions, particularly improving results from
both [LLO] and [FPW], among others.

The theorem derived by [LLO] is the following.

Theorem 4. Let a € SDy,(w) for some s >0 and p, and let f be alocally integrable
function such that

£ 1) = foldx < a(Q).
0

Then,
”f_fQHLp(Q w

) < C"(H"1)H“||SD;,(W‘1)61(Q), 02

3 Proof of the rough result in Theorem 2

Fix a cube Q and for each A > 0, let

Q ={xeQ:M(f—fo)(x) > A}
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M := Mé is the dyadic Hardy-Littlewood maximal function relative to O, namely

Moh(x) = sup o L1l
(S
xER

Here 2(Q) denotes the collection of all dyadic descendants of Q.
Then by the Lebesgue differentiation theorem we have

{xeQ:1f(x)—fol > A} C 2,
except possibly for a set of measure 0, and will follow from

A w(2y)
W)

Since w € A, there are constants C, 8 > 0 such that

< C"|all"a(Q) (28)

E
w(E)<c <|Q||) w(Q) ECQ, Q€2
The key estimate is the following inequality of good-A type:
Let f,Q,Q; and w be as above. Then for all A,&,N with A > 0, N > yc,, and
0<e<]|dl,

6 p
(Ng_if)aw(ﬂx) + %La(Q)”W(Q) (29)

w(Qyz) <

To prove (28) we use a standard good-A argument.
Let’s prove (29). Assume first A < a(Q), then in this case the inequality is im-
mediate since Qy; C Q and € < ||a||. Assume now that A > a(Q), then,

1
— — dx.
>|Q|/Q\f foldx

We can consider the Calderén—Zygmund decomposition of (f — fp)xo relative
to Q for these A’s. This yields a collection of dyadic subcubes of Q, {Q;}, maximal
with respect to inclusion, satisfying 2, = U;Q; and

<G /|f foldx<2"A (30)

for each integer i. Let N = 2" 4- 1. Since Qy; C £, we have

w(Qyy) =w(QyaNy) = ZW({X € Qi M((f—fo)xo)(x) >NA}) =

= Yowl{x € 0 M((F — fo) o)) > NAY)
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by the maximality of each of the cubes Q;.
Now, for x € Q;,

10~ fol
2”
<170~ fol +1fo,~ fol <19~ ol + 5 [ 17~ foldy

<|f(¥) = foi(x)[+2" 4

by the maximality of the cubes. Hence, since if N = 2" + 1,

{x€ Qi M((f - fo)xo))(x) > NA} C{x € Qi M((f = fo:) Xo:)(x) > A}

Now let
Eg, :={x€ Qi: M((f - fo,)X0:))(x) > A}
which is the key set to understand. Then
w(@ua) S w(Eg) <}, wlkg)+ ) w(Eg).
l ll(Qi)l<€7L ll(Qi)IZ?JL

To estimate the first sum we use the A condition on the weight w combined with
the weak type (1, 1) property (with constant one) of M
For the second sum we will use the D, (w) condition:

Eo|\° O\
waw<e ¥ (F2) werr ¥ (“22) we
a(Qi)<el a(Qi) =€

11 o 1
<c Z (lel/é, |f—fQidx> W(Qi)+ (Sl)p Za(Qi)pW(Qi)

a(0i)<er ’

<c Xl" (a(fz)) W(Qi)+(|(|9)L|;pa(Q)pW(Q)

a(Q;)<eAr

[|all”

(er)p
<cedw()+ Wa(Q)"W(Q)-
- (er)r

This proves the desired good-A inequality (29) and also completes the proof of
the Theorem. [

< e Y w(0) + 1o a(0) ()
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4 Some extensions of the John—-Nirenberg estimate

In the next section, we’ll present the proof of Theorem 3. This proof requires initial
estimates that improve the classical John—Nirenberg estimate using an alternative
approach. We will primarily follow the arguments outlined in [CP].

4.1 Extending the classical John—Nirenberg estimate

Theorem 5. Let [ be a locally integrable function. Then for any cube Q, for any
1 <p<ooandl <r< oo, the following estimate holds

(WréQ) /Q (MQ(]\J/;ﬁ}(];Q))(X) )pw(x)dx> ’ <capr. (31)
Hence, if further w € A we have
(W(IQ) /Q <MQS\J/;t}(j;Q)) & )pw(x)dx> : < cnp W (32)

As before, My denotes the local dyadic maximal operator over Q.
Recall the usual notation for the BMO space,

1
| fllBMO = Slép@/glf(x) — foldx.

Corollary 1. Let f be a function in BMO. Then for any cube Q, for any 1 < p < oo

1

<W(1Q)/QMQ(f_fQ>(X)pW(x)dx) ’ < Cnp[W}AmeHBMo, (33)

and hence,

<W(1Q)/Q|f(X) —fQ)I”W(x)dx) " < eop Wlallfllsmo- (34)

Remark 1. We point out that we do not know how to extend this result into the
context of spaces of homogeneous type since it is not clear if our method works.

Remark 2. We remark that the corresponding result replacing the L” norm by the
(larger) Lorentz norm LP¢ with 1 < g < p cannot be proved even in the simplest
situation w = 1 and without M.

Remark 3. Since throughout the proof the only cubes that appear are dyadic descen-
dants of Q, we actually obtain the stronger estimate
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U (M- Y
<Wr(Q)/Q< Man(x) ) ()d> = pr

where MﬂQ is the sharp operator taking the supremum over dyadic descendants of Q.

Since MﬁQ < M*, this last estimate is stronger.

Remark 4. We also remark that the factor p in (31) (or (32)) it is crucial since it
yields the exponential type result as follows.

Corollary 2. Let f be a locally integrable function. Then we have: Improved John—
Nirenberg estimate:

‘ Mo(f - fo)
Mf

<cpwla

expL(Q, ‘r(de) )

meaning that there exist dimensional constants cy,cy > 0 such that

W({XEQZ W >t}> < cje 2!/ w(Q) t>0.

For every cube and A,y > 0 we have the following good-A type inequality

e
w({xe Q: My(f— fo) > A, M f(x) < YA}) < ce™ie w(Q)
For the proof it is enough to apply next standard lemma.

Lemma 1. Suppose that (X, L) is a probability space and f a non-negative function
such that for every 1 < p < oo we have the L bound

(/. f(X)”du>}J <7,

for some constant 7y independent from p. Then f € exp(L)(X, i), meaning

1

p{xeX: f(x)>t})<e %, t>0.
Proof. We compute

/X<expﬁ(;i)1>dui’;!/x(]};i))ndygr;;!(bngl,

n=1

Therefore,
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) _ fx) ot
uerlew)>ﬂ)—quGX.7WffZ}

S/X(exp(fs();)—;y—logZ)—l)du
:2g_4t}’/X<expj;()’;)—l) dau. O

—log2 >log2})

5 Proof of the sharp theorem

In this section we will provide the proof of Theorem 3: if w € A, and a is a functional
satisfying condition the D,(w) from Definition 1 anf if f is a locally integrable
function such that for every cube Q,

1
o | 1f ol <al©) (3
10| Jo
Then, there exists a dimensional constant c,, such that for every cube Q,

”f_fQ”U,w( ) < cnp Wl llalla(Q)-

0.5

Remark 5. Again, the interesting question is how can we get strong result for the

functional s
a0~ 110 (42

Using Kolmogorov’s inequality we have the following corollary.

Corollary 3. As a consequence, if m is a number such that 0 <m < p < oo
we have

p 1/m
- mip wdx y < Cp(——— wla., ||la|la
17 = foll, ) "(p—m) pwla. llala(Q)
We will use the following two result.

Theorem 6 (Sharp RHI, [HPR]). Let w € A, and let

1

=1 _
i BE

where T, is a fixed dimenional constant. Then

1
(o )" <@k

Recall that we are using the following constant
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1
b =stp /Q M(wig) < oo

already mentioned in (23).

Proof (Proof of the sharper result Theorem 3).
Now we proceed with the proof. Fix a cube Q, we have to prove that

o wxe 0:1f(x) — fol > 1})
w(Q)

with ¢ independent of Q, ¢ and [w]a...
Now, for each ¢t > 0, we let

Q ={x€Q:Mp(f— fo)(x) >1t}.

Then by the Lebesgue differentiation theorem

< (cllall)" w4 a(@)" (36)

{xeQ:|f(x)—fol >t} C &

We will assume that z > a(Q) since otherwise (36) is trivial. Hence

1
t>a(Q)2@/Q|f—fQ|

and we can consider the Calderén-Zygmund covering lemma of |f — fy| relative
to Q for these values of 7. This yields a collection {Q;} of dyadic subcubes of Q,
maximal with respect to inclusion, satisfying £, = U;Q; and

1
< — — <2"t
|Q,»|/Q,-|f fol <

for each j. Now let g > 1 be a big enough number that will be chosen in a moment.
Since £,; C £2;, we have that

w(€q1) = w(L: N &)
Y w{x€Q;: M(f - fo)(x) > qt})
j

= Yol e 0;: M((f = fo)xo,) () > ar})

where the last equation follows by the maximality of each of the cubes Q;. Indeed,
for any of these j’s and x € Q;, we have
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M(|f = folxo)(x) = max{ sup |f = fol, sup Plf—fQI}

PxePe2(Q)” P P:xePe7(Q)
PCQ; PDQ;
= sup £|f]|
PxePez(Q)Y P

PCQj

= M((f = fo)xo,;) (%),

since by the maximality of the cubes Q; when P is dyadic (relative to Q) containing
Q; then

1
— — <t.
7 el <
On the other hand for arbitrary x,
|f(x) = fol < 1f(x) = fo;l+1fo — fo;l
1
1)~ forl + o [ 1F =S
@10 Jo,
< 1f ()~ fo, | +2't
and then for ¢ = 2" + 1 we arrive to

W(th> < ZW(EQ_,'),
J

where
EQ_/ = {xG Qj: MQ(f_fQj)(x) > t}
={x€Q;:My,(f— fo;)(x) >1},

by the maximality of the cubes Q;. Now we will use the good-A from Corollary 2.
We use the version with the dyadic sharp maximal function in Remark 3. Let y > 0
to be chosen later. Then

Eg, € {Mo,(f — fo;) > 1, Mif < myU{Mif > yi} =A;UB;
and therefore
w(Eg;) <w(A;j) +w(B;).

For Aj-s, let [w]s. > 1 be the exponent for the Reverse Holder inequality for
W € A as in Theorem 6. Then, using Corollary 2, we have

€2

. -
Y wA)) <cie M"Y w(Q)) =cre MaTw ().
J J




Poincaré-Sobolev theory without potential theory: connections with Harmonic Analysis 711

Remember that c¢y,c; > 0 are dimensional constants. On the other hand, for B; we
can argue as follows. We have

B, C {xe 0: Mif(x) > m} = JRs,
j i
where R; are the maximal dyadic subcubes of Q such that

1
< — IR
Yt |Rl| Ai ‘f fR,'
Now, using the starting point (35), we clearly have

7t < Cl(R,').

Therefore, using that a satisfies the D,(w) condition (20), we have
Zw(Bj) <w({xeQ: Mjf(x) > y})
J
=Y wr)
i
1\" ,
<({=) Y wkr)ar)
vt 7
<l () wiQyator
< ” .
Now, if we put everything together, we get

]

() (@) < ertg)'e e (@) + (q'y”) w(Q)a(0)"

Since we have gt on the left and ¢ on the right, we define the function

O(N)= sup t'w(&).

0<t<N

This function is increasing, so we have

c

o(N) < p(Ng) < cr’e T p(N) + (q”y') W(Q)a(0)'

The parameter 7y is free, and we make the choice so that
a2
Clqre WAw? — —

27

which means
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This yields the result, since || f — fol|r=(0,w) < supy @(N).

6 Application to the fractional situation and the BBM
phenomenon

To provide context, consider a “rough” initial fractional Poincaré inequality. We
can immediately see that the (LY) local oscillation on a cube

f = selax f {1700~ 7l avax

and for any & € (0,c0) this quantity is bounded by
olo  |x—yl olo |x—y"*

This is is often called the (local) fractional Gagliardo seminorm, but we view it
as a functional acting on cubes. In fact, this functional “interpolates” between the
oscillation of f and the Sobolev functional,

4<Q>][Q IV £(x)] dx

with the blowing up factor ﬁ in front, namely

Lemma 2. Let 6 € (0,1), then

1o’ QWdWS A

The classical (1, 1) Poincaré (4) is a consequence of the following estimate which
seems to be contained in the work of J. Bourgain, H. Brezis, and P. Mironescu
[BBM1, BBM2]: let § € (0,1), then

Lire-solas<e,a-8jaff [ MO g )

0Jo |x_y|n+5

A different and interesting approach was considered by M. Milman combining ideas
from interpolation theory and extrapolation theory [JM], [DM].

As a consequence of (37) we derived in [MPW] the following result which serves
as an starting point in a similar way as (18).

Corollary 4. Let 0 <8 < 1, 1 < p <o, f€ L} (R") and w € Ap. Then there exists
a dimensional constant ¢ such that
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B (e LN @ =FON N
f 70 =solas=elol}, 00 (s [ [ SO avioae)

<=

for every cube Q C R".

We emphasize that the proof isn’t as straightforward as that of (18), as deriving
1
the sharp factor (1 — 8)7 introduces an added difficulty. However, the extra factor

1
57" that appears in front should not be there.

Applying the main Theorem in [PR-19] or [CP] as done in [HMPV] we can
deduce

Theorem 7. Let 0 <6 < 1and 1 < p < 5. Let w € Ay, and let p} be the fractional

Sobolev exponent
1 1 o

p oy
Then, there exists a constant ¢, > 0 such that for every Q € 2 and for any u €
L} loc(R"),

loc

1
i f( /|u—c|P5wdx>
CER

<cupj (1—5)%[W]6+1+1€(Q) (Wl /Q Q|u(x)—u(y)|1’dywdx>p

(0) |x — y[tpd

The idea is to self-improve starting from

f i) = folav< e, 1=y (o [ [ f(’“)‘f(”"’dydx)’l’

0lo |x—ylrtor

for every cube Q C R".
As before, this functional satisfies the D s condition from which (for 1 < p < %)
recalling that where pj is the usual Sobolev exponent

1 1 1)

p ops n

Then we have,

Theorem 8.

Y. SR =S
(50— solrsax) " <cus1-8)hanti@)® (f, [ VOTE avas)

Corollary 5. global case

pL* 1 (y)[P 1/p
p* S 1
( L Ol 5dx> < caps(1-0)7 (/R/R = yl"*‘s" d dx> :
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We also have weighted versions of these results but we remit to [HMPV, MPW]
for details.

7 Generalized Trudinger Inequalities

Recall that the Sobolev Embedding Theorem states that functions in Wl:]"cp (R") ac-

tually lie in Lﬁ:c for p* = % when 1 < p < n. We have already mentioned that a
more precise version of this statement is the following local inequality:

1

1 e ) 1 s
(g Lol )" <eti@iy [wmF e

As p approaches n the constant blows up indicating that the limiting case, where

p=n,ie., Wl(I)’C" C Ly, is false. The correct result in this instance is that Wkl)cn

lies locally in the class expL"/. The corresponding inequality, called Trudinger’s
Inequality, is

1 = Follapur @ < €[ VA"V (38)

It should be mentioned that it was also derived by Yudovich in [Y]. The norm on
the left hand side is the Luxemburg (or Orlicz) norm associated to the function
d(t) =exp 1. Trudinger’s inequality has proved to be a key result in the study
of parabolic and elliptic equations at the critical index.

As above we will consider one locally integrable function such that for every
cube Q

|IE\ | 170)=selay < al@).

where a : 2 — [0,00). Considering the geometrical type conditions discussed in
previous sections, it is natural to ask if such a condition exists that self-improves the
L! norm in (19) to an exponential type integrability.

Definition 3. . Let 1 < r < oo. We say that the functional a satisfies the 7, condition
if there exists a finite constant ¢ such that for any cube Q € 2 and any family {Q;}
of disjoint subcubes of O

Za(Qi)r <c"a(Q). (39)

We will use ||a|| to denote the smallest constant ¢ for which (39) holds, which is
1

always greater than or equal to 1. The main examples include a(Q) = ( Jo g’) .
where g € Lj . (R") and, more generally,
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where U is a locally finite measure. Observe that these conditions are increasing, in
the sense that r < s = T, C T;. Also observe that this condition is much stronger
than any D), condition since in particular a is increasing.

Theorem 9. Assume that the functional a satisfies the T, condition for some 1 <r <
oo, Let f is a locally integrable function such that for all cubes Q in R"

1
= [1f0) - foldy<a@) o2 (40)
10l Jo
Then there exists a constant c independent of f such that

”fifQ”eXpLV/(Q,W) SCQ(Q) QG 2. (41)
Note the important fact that the functional a need not depend on f, in contrast to the

classical case where the functional is given by a(Q) = ( JolVSf |") " This theorem,

which can be found in [MP02], is actually derived in a much broader context where
no differential structure needs to be considered.

A point of interest here is that the limiting “r = oo” case of this theorem directly
corresponds to the generalized John—Nirenberg theorem (Corollary 2). Indeed, let
T.. denote the functionals a such that for some finite constant x and for arbitrary
cubes Q, P with P C Q, we have a(P) < ka(Q) (actually it is a corollary of Theorem
3 since the functional a satisfies trivially the D), condition with constant k). Observe
that 7. C T, and that in fact the condition 7., is simply the limit as r — oo of the
condition 7. Recall that the functional a(Q) = 1 is the functional associated to the
space BMO, satisfies T...

We finish the section by giving an application. Consider the weighted (1,1)
Poincaré inequality

x)|w dx

1
o /Q 1£(x) = foldx < ¢ [w

then by Holder’s inequality we have

é/g\f( — foldx < ea[Wla, ( INCT )

Now, let w € A; be non-degenerate, meaning that for some parameter € > 0 we
have the lower bound w(x) > €, a.e. in R” (this is always possible by simply taking
w—+ €). Then we have,

|—5|/Q\f< ol < e, M (/IVf )

The functional on the right-hand side then trivially satisfies (39) with r =n and a
[v }

constant less than ¢, —-L, from which we derive:
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1

(fwrerva)” oce

[W]A1

||f _fQHeXpL”I(Q,w) S C Cn
as a consequence of Theorem 9.
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