OPTIMAL DECOMPOSITIONS FOR THE K-FUNCTIONAL FOR
A COUPLE OF BANACH LATTICES.

MICHAEL CWIKEL AND URI KEICH

ABSTRACT. Let f = g+ + ht be the optimal decomposition for calculating the
exact value of the K-functional K (¢, f; X) of an element f with respect to a
couple X = (Xp, X1) of Banach lattices of measurable functions. It is shown
that this decomposition has a rather simple form in many cases where one of
the spaces X and X is either L™ or L'. Many examples are given of couples
of lattices X for which |gt| increases monotonically a.e. with respect to t . It
is shown that this property implies a sharpened estimate from above for the

Brudnyi-Krugljak K-divisibility constant v(X) for the couple. But it is also
shown that certain couples X do not have this property. These also provide

examples of couples of lattices for which v(X) > 1.
1. INTRODUCTION

Let X and X; be Banach lattices of (equivalence classes of) real valued mea-
surable functions on the same measure space (2,3, ). It is well known (see e.g.
[13] pp. 40-42 or Remark 1.41 of [10]) that that X, and X; form a Banach couple
X = (Xo, X1) in the sense of interpolation theory ([4] p. 24, [5] p. 91).

A basic notion in the study of interpolation spaces with respect to any Banach
couple A = (Ag, Ay) is the Peetre K-functional, defined for each f € Ay + A; and

each t > 0 by:
(1) K(t,f,Z) = 1nf{HgHA0 +t||h||A1 ‘g€ Ao,h € Alag+h = f}

The norms of many interpolation spaces are obtained by composing the K-
functional with suitable lattice norms defined on functions on (0,00). For many
couples A, all interpolation space norms with respect to A can be obtained in this
way.

There is a rather extensive literature devoted to the calculation of K-functionals
for particular couples. In many cases there are concrete formulse for functionals
which are equivalent to K (¢, f; A), i.e. the constants of equivalence are independent
of f and t. Furthermore, for a number of specific couples, an explicit and exact
formula has been obtained for the K-functional for each element f € Ay + A; and
it is also possible to describe elements g; and h; for which the infimum in (1) is
attained, i.e.

(2) f =gt + ht, gt € Ao, ht € Al and K(t,f;Z) = ||gt||A0 + t||ht||A1~

See e.g. [1], [2], [11] Lemma 4.1, [16] and [19]. It will be convenient to refer to any
pair of families {g;},., and {hs},- satisfying f = g; + h¢, g+ € Ag and hy € A; for
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some fixed f € Ay + Ay and for each t > 0 as a decomposition of f. We shall also
use the notation {f = g; 4+ h¢},- . Such a decomposition will be called an optimal
decomposition of f if it satisfies (2) for each t > 0.

Every optimal decomposition {f = g; + ht},., of any given element f has the
property that

(3) t+lgell 4, is non decreasing and ¢ — |[|h¢|| 4, is non increasing on (0, 00).

Let us describe a slightly more general result which implies (3) and which holds
also if f does not have an optimal decomposition: For each fixed ¢ > 0 there
always exist sequences of functions {gn.¢},cy and {hn.t},cy, in Ao and A; re-
spectively such that f = g,; + hnys and K(t, f; A) < ||gn.l ay T Pl 4, <
(1 =+ %) K(t, f; A). By passing if necessary to subsequences, we can suppose that
the limits (t) = limp—oc [|gntll 4, and y(t) = lim,—.cc [[hnef , both exist. Then
z(t) +ty(t) = K(t, f; A). Every pair of functions x(t) and y(t) obtained for each
t > 0 in this way satisfies

(4) x(t) is non decreasing and y(t) is non increasing on (0, 00).

The validity of the condition (4) and so also of (3) is rather well known. It can
be deduced from an examination of the Gagliardo diagram (cf. e.g. [4] p. 39). For
the reader’s convenience, we also provide an explicit proof at the end of this section.
(See Remark 1.9.)

For quite a number of previously studied particular Banach couples which are
couples of lattices, there always exist optimal decompositions which have a certain
monotonicity property, which is in some sense a “refinement” of (3). This property,
which will be our main object of study here, is described precisely in the following
definition:

Definition 1.1. Let X = (X;, X1) be a couple of Banach lattices of measurable
functions on the measure space (€2, %, ). A decomposition {f = g; + h¢},- of an
element f € X+ X; is said to be monotone if, for a.e. w € €, it satisfies

lgs(w)] < |g¢(w)| whenever 0 < s < t.

The couple X is said to be exactly monotone if every f € Xy + X; has a monotone
optimal decomposition.

In this paper we shall identify a number of exactly monotone couples. These
include couples of L? spaces (in Sections 2 and 6), and of certain Lorentz spaces,
and also couples of the form (B, L*) for “most” Banach lattices B. (Section 2).
They also include the couple (L', X) for “most” rearrangement invariant spaces X.
(Section 5). We also show (Section 3) that (X, X1) is exactly monotone whenever
the dimension of X+ X7 is no greater than 2. On the other hand we give examples
(Section 4) of couples (X, X1) which are not exactly monotone. These, too, can
be finite dimensional. In fact, in our examples, the dimension of Xy + X is 3.

In some of our examples in Sections 2 and 6 we will also consider weighted
Banach lattices:

Definition 1.2. Given any measure space (2, %, 1), we shall use the usual termi-
nology weight function for any measurable u : Q — (0, 00). For each Banach lattice
X of measurable functions on (2,3, u) and each weight function u, we shall use
the usual notation X, for the weighted Banach lattice consisting of all measurable
functions f on € such that fu € X. It is normed by [|f| x, = [ full x-
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Remark 1.3. If p,q € [1,00] with p # ¢, then many results about the couple of
weighted LP spaces (LP,L%) on a given measure space (€2,%, ) can be deduced
from corresponding results for the “unweighted” couple (LP(v), L9(v)) on the same
measurable space (2, X)) equipped with a suitably chosen different measure v. This
can be done using a positive one to one linear mapping introduced by Stein and
Weiss (See [21] pp. 162-163, Lemma 2.6.) which is simultaneously an isometry of
L2 (p) onto LP(v) and of LI(u) onto L(v). (Cf. also [7] Corollary 2, p. 234.)

The exact monotonicity of a couple implies that it has other special properties.
We give one explicit illustration of this in Section 7, where we investigate the
relationship between exact monotonicity and the size of the K-divisibility constant.
This is the constant v = «(X) which is the infimum of all values of the constant
appearing in the important “K-divisibility theorem” of Brudnyi and Krugljak (see
[5] p. 325 or the beginning of Section 7 below). Moreover (X ) is also the infimum of
all values of the constant appearing in the strong form of the “fundamental lemma
of interpolation theory” (see [9] and also Remarks 1.34 and 1.36 and Proposition
1.40 of [10]). We show that (X) < 4 whenever X is exactly monotone. This is an
improvement (for such couples) of the sharpest result obtained thus far for general
couples, namely that v(X) < 3 +2v/2 (see [9]). It is relevant to note that, on p.
492 of [5], Brudnyi and Krugljak claim that there are sound reasons to believe that
7(X) < 4 for all couples X.

In some cases, rather than using exact monotonicity to obtain better estimates
for the constant v(X), we can, conversely, use information about ~v(X) to deduce
that X has a property related to exact monotonicity. In particular, if v(X) = 1 for
some couple X of Banach lattices, then X is “almost exactly monotone” in a sense
which we will define now, via a slight generalization of the notion of an exactly

monotone couple.

Definition 1.4. A couple X of Banach lattices of measurable functions on a mea-
sure space (2, X, p) is A-monotone for some number A > 1 if, for each f € Xy + X7,
there exists a decomposition {f = g; + h¢},., such that, at almost every w € €,
the function t — |g;(w)| is non decreasing and

() lgellxo + tllhellx, < AE(E, f; X)

for all t € (0, 00).
The couple X is almost exactly monotone if it is A-monotone for every A > 1.

Remark 1.5. Tt is very easy to see that a couple (Xo, X7) is A-monotone if and only
if the corresponding weighted couple (Xg 4, X1,.4) is A-monotone for any, or every,
weight function wu.

The property of A-monotonicity is also related (see Proposition 7.5 below) to an-
other property of the K-functional for arbitrary couples of Banach lattices, namely
that:

(*) For some constant C = C(X) and each f € Xo + X1, there exists an
increasing family {Ei},-, of measurable subsets of Q (depending on f) such that

(6) Kt f;X) < lfxellx, +tf(Q = xp)lx, < CK(t, f; X) for each t > 0.

This property is established in Theorem 4.1 of [10] and plays an important réle in
the general results of [10]. It has also been obtained independently by Brudnyi and
Krugljak. ([5] p. 599 Lemma 4.4.30 pp. 603-605).
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Remark 1.6. If f is a non-negative function in Xy + X; and it has a decompo-
sition {f = g¢ + ht},~ 0, then the new decomposition {f = G; + H:},., obtained
by setting G; = min{f,|g:|} and H; = f — G, satisfies [|G¢[|x, < [lg:llx, and
[Hellx, < [lhe|lx, and also 0 < G; < f. Using this and other obvious facts, it is
easy to see that a couple X of Banach lattices is A-monotone if and only if for each
non-negative function f € Xy + X3 and each ¢t > 0 there exist non-negative func-
tions g; and h; such that f = g; + h; and, at almost every point of the underlying
measure space, g; is non decreasing with respect to ¢ and (5) holds.

For such a decomposition we also of course have that h; is non increasing with
respect to ¢ at almost every point of the underlying measure space. This observation
enables us to immediately see that the couple (Xp, X;) is A-monotone if and only
if the “reversed” couple (X7, Xp) is A-monotone.

It follows almost immediately from the definition that v(X) > 1 for all couples X.
It is also known that v(X) = 1 for certain special couples. In particular the couples
(L?, L9), where u and v denote arbitrary weight functions and the exponents p and
q are each either 1 or oo, satisfy v (LP, L) = 1. (We refer to [5] p. 335, Proposition
3.2.13 for the proof in the cases where p = q. The case where p # ¢ and both u
and v are identically 1 is proved in [12] or by (an obvious generalization of) the
proof of Lemma 5.2 of [10] p. 44. To extend this case to general u and v we use the
mapping of Stein-Weiss. (Remark 1.3).)

It is also easy to show (see Section 2 for details) that these same couples (L, L),
for p and ¢ as above, are all exactly monotone. We shall extend this latter result
(in Section 6) by showing that (L?, L?) is exactly monotone for all values of p, g in
[1, 00].

Remark 1.7. Tt is known that (A) > 1 for certain couples A = (A, A;) of Banach
spaces (which apparently cannot be represented as couples of Banach lattices on
a measure space). This was first shown in [14] for the couple A = (C,C*) and it

: ; ; T 3422
was subsequently shown in [17] that this same couple satisfies y(A4) > Tovs A

different approach in [20] produced a couple A = (Ag, A;) for which v(A4) = ?ﬁg

Here Ag is R? equipped with the £>° norm and A; is a one dimensional subspace
of R? whose unit ball is a line segment which makes an angle of g with one of

the coordinate axes. Furthermore it was shown in [20] that y(A) < % for
all couples A such that A4g C R? and A; C R2. Our results here enable us to
produce the apparently first known examples of couples of lattices X which satisfy

7¥(X) > 1. (See Corollary 7.3.)

Let us recall one more notion which will be needed later:

Definition 1.8. Let A = (A, A;) be a Banach couple. For j = 0,1 the Gagliardo
completion of Aj, which we denote by A} is the set of elements a € Ag + Ay which
are limits in Ay + A; norm of bounded sequences in A; or, equivalently, for which
llalla> = sup,-q K(t)/t’ is finite.

We refer e.g. to [11] and also [10] for examples and more details concerning
Gagliardo completions.

Remark 1.9. As promised above, we close this section with a proof of (4) and (3):
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For each t > 0 let P, be the point (z(t),y(t)) € R? and let L; be the line
{(x, y) ER?:x +ty = K(t, f;Z)} which passes through P;. Now let us make an
arbitrary choice of s and ¢ such that 0 < s < t and show that
(7) z(t) > x(s) and y(t) < y(s).

We first claim that

(8) P, lies on or above L, and P; lies on or above Lj;.

If, on the contrary, P, lies strictly below Lg then

K(s, ) < Jim (lgnalla, + 5 lnelly, ) =)+ sy(t) < a(s) + sy(s) = K(s, /)
which is of course impossible. Similarly, if Ps lies strictly below L;, then

K(t,£) < T (llgnslla +hnslly, ) = 2(s) + ty(s) < 2(t) + ty(t) = K¢, )

which is again impossible, and we have established (8).

Since L; passes through the points (K (¢, f),0) and (0, } K (t, f)) and since K (s, f)
< K(t, f) and LK(s, f) > 1 K(t, f), we see that the lines L, and L, must intersect
at some point (z,y) with > 0 and y > 0. In view of the slopes of these two lines
and (8), we obtain that Ps; cannot lie strictly to the right of (x,y) and P; cannot
lie strictly to the left of (z,y). Consequently x(s) < z < z(t) and (again using the
slopes) y(t) < y < y(s). This establishes (7) and so also (4) and (3).

2. SOME PREVIOUSLY KNOWN EXAMPLES OF EXACTLY MONOTONE COUPLES

In many, but not all, of the couples X which we shall show to be exactly mono-
tone, this is a consequence of the fact that each non negative f € Xy + X; has an
optimal decomposition {f = g; + ht},., where for each ¢ > 0 the function h; is of
the form h; = min { f, \; }for some constant A; € [0, 00]. The most obvious instance
of this phenomenon is the next theorem.

Theorem 2.1. Let B be any Banach lattice of real valued measurable functions on
a measure space (2,3, ) and let L denote the space L™ (1) of essentially bounded
measurable functions on Q. Then the couple (B, L) is almost exactly monotone.
Furthermore, this couple is exactly monotone if

(i) B has the Fatou property, or

(#i) B coincides isometrically with its Gagliardo completion B~ with respect to
the couple (B, L™).

Remark 2.2. In fact, condition (i) implies condition (ii). (See [10] Corollary 1.17.)

Proof. Let f be a non negative function in B 4+ L*>. If we know that every such
J has some optimal decomposition {f = g; + h:},-, into non negative functions,
then it is simple and immediate to show that (B, L) is exactly monotone: We
use the decomposition {f = Gy + H;},., where Hy = min{f, |k ~}. Clearly
this decomposition must also be optimal, and G; = f — H; must be pointwise non
decreasing as a function of ¢ because, by (3), ||A¢|| ~ is a non increasing function
of t. The general proof uses an elaboration of the same simple idea. For each
t >0 and n € N, we can (cf. Remark 1.6) express the above function f as the sum
of two non negative functions f = g+ + hy, ¢ such that g,, € B and h,,; € L™
and K(t, f) < llgnillg + tlonell o < (1+ L) K(t, f). As in the formulation of
(4)3 we can suppose that lim, ”gn,t”B = CE(t) and limy, o th,tHLoo = y(t)a
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where, by (4), y(t) is a non increasing function of ¢. Given any A > 1, we define
H; = min {f,y(t) + %K(t,f)} and we choose n € N sufficiently large so that
(1+%) < 1+% and also
A—1 A—1
y(t) = =5 B ) S lhngll oo < y(t) + ==K ).

Then, since 0 < hy; < f, we have that h,; < H;. Consequently, 0 < f — H, <
f—hnt=gn:+ and so

A—1
I = Hillg 41l < oy o (0 + 2 0D)

4
< lanallp +1 (00 = 251 K@D + 25 K0 5)
A —
< lgmlp + ol + 25K D)
(9) < ((1+ %) + %) K(t, f) = AK(t, f).

Since y(t) + 2L K(t, f) is a non increasing function of ¢, this shows that (B, L>) is
A-monotone. Now suppose that B satisfies condition (i) or (ii). For any fixed ¢ > 0,
consider the sequence of functions H,, ; = min {f, y(t) + %K(t, f)} It follows from
(9) that

4
(10) I = Hudl + il < (1) K )

Obviously this converges pointwise and in L* norm to H,; = min {f,y(¢)}. So the
sequence G, = f — Hy+ is pointwise non decreasing and converges pointwise and
also in B+ L™ to G, = f —min{f,y(t)}. Thus, using either the Fatou property,
or the condition B~ = B we deduce that G, ; € B and [|G, ;|| 5 < limy oo |Gl 5-
(The reverse inequality is of course obviously true also.) These remarks, together
with (10), show that {f = G.; + H.1},., is an optimal decomposition. So, since
y(t) is non increasing, we have shown that (B, L*°) is exactly monotone. O

In the rest of this section we list some other couples which can readily be seen
to be exactly monotone.

Ezample 2.3. The result of the previous theorem can be immediately generalized to
show that the couple (B, L) is exactly monotone for all choices of weight functions
u, since this is equivalent to the exact monotonicity of (By/,, L>). (Cf. Remark
1.5.)

Example 2.4. The couple (L%, L) of weighted L! spaces on some arbitrary measure
space is exactly monotone. This follows since for each element f we can choose
gt = fX{ugtv}'

Ezample 2.5. The couples of Lorentz spaces (A(¢o), A(¢1)) studied by Sharpley [19]
are also all exactly monotone in view of the exact formula obtained in [19] for the
K-functional.

It is interesting to note that the optimal decompositions of a function f for Sharp-
ley’s couples, obtained by dividing the graph of |f| into two separate sequences of
horizontal “slices” are of a radically different nature to the optimal decompositions
obtained in the other examples mentioned here.
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Ezample 2.6. The couple (L', LP) for any p € (1, 0] is exactly monotone in view of
the exact formula for its K-functional which is given in [16]. (In fact some further
small steps are needed to extend the formula given in [16] to the cases of more
general functions f and more general measure spaces.) The papers [1] and [2] give
more details and various generalizations of the results of [16]. With the help of
the mapping of Stein-Weiss (Remark 1.3), this result also extends to all weighted
couples (L%, LP).

In Section 5 we shall prove a theorem which includes the exact monotonicity of
(L', LP) as a special case. In fact the couple (LP, L?) is also exactly monotone for
all choices of p, q € [1, 00] and all choices of weight functions v and v. For the proof
of this in the remaining cases which are not covered by the preceding material of
this section, we refer to Section 6.

3. EXACTLY MONOTONE COUPLES OF FINITE DIMENSIONAL LATTICES

Let (Yo, Y1) be a couple of Banach lattices of measurable functions on the measure
space (2,3, u) and suppose that dim Y, and dim Yjare both finite. Then of course
Y =Y, + Y7 also satisfies n = dimY < oco. Let {fi}1<k<n be a basis of Y and let
Q" ={weQ: >} |fe(w)] >0}. Then, of course, each f € Y must vanish a.e.
on Q\Q*. Furthermore, Q* must be the union of n atoms, Q* = | J;/_, E). Similar
reasoning shows that there are also two subsets {2 and €] of 2%, either or both of
which may coincide with * or be empty, such that for every measurable function
f on ©Q, we have that f € Y} if and only if f =0 a.e. on Q\Q}k

The map Zzzl apxe, — (a1,as,....,q,) enables us to naturally identify the
couple (Yp, Y1) with the couple of lattices (Xg, X1) where
(11) X;={(a1,02,.....00,) e R" :ap, =0 for all k ¢ I}

and I; = {k €{1,2,..,n}: E, C Q}‘} The lattice norm on X is naturally induced
by ||||Y7 L.e., here we are considering R™ as the space of all real valued functions
on a set of n points, and so the notation x < y means that © = (z1,22,...2,) and
y = (Y1,Y2,...yn) satisty yp < ay for all k = 1,2, ..n.

Theorem 3.1. Let X = (Xg, X;) be a couple of Banach lattices on some measure
space, such that dim(Xo + X1) <2 for j = 0,1. Then X is evactly monotone.

Remark 3.2. As we shall see in the next section, this result is false if we weaken
the hypotheses to dim(Xy + X;) < 3.

Proof. By the remarks preceding the statement of the theorem, we may suppose
without loss of generality that the spaces X; are each of the form (11) for n =
2 and for index subsets I; each containing at most two elements. We fix some
element f = (o, 8) € Xo + X1 = R? and will show that it has a monotone optimal
decomposition. It suffices to do this for the case when oo > 0 and 3 > 0 (cf. Remark
1.6). An obvious compactness argument guarantees the existence of an optimal
decomposition {f = g; + h¢},o. We can assume (cf. again Remark 1.6) that

(12) 0<g: < fand 0< hy < f forallt>0.

If dim X; = O for either j = 0 or 1 then the result is trivial and obvious. If
dim Xy = 1 then I is either {1} or {2} and g; is of the form g; = ¢(t)e where
¢ : (0,00) — [0,00) and the fixed element e € R? is either (1,0) or (0,1). Now
o) = llgell x, / llell x, and, in view of (3), this must be a non decreasing function of
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t and so the proof is complete. A slight variation of this argument takes care of the
case dim X7 = 1. Thus we can suppose from here on that dim Xy = dim X; = 2,
ie. Xo = X; = R% Let us use the simpler notation |||, or [|-||; for [-[|5, or
[|-|| x, respectively. For j = 0,1 and each u € R? and each r > 0, let B;(u,r) denote
the closed ball {v € R? : [[u —v||; <r}. We denote its interior by B3 (u,r) and its
boundary by 0B;(u,r). Le.,

B (u,r) = {ve R?: |ju—vl; <r} and 0B;(u,7) = {v € R*: [u —v|; =7} .

We shall make a temporary auxiliary assumption: (4) For j = 0,1, the boundary
0B;(0,1) of the unit ball of X; has a unique tangent at each point (x,y) and this
tangent is not parallel to any other such tangent, except of course at the point
(—z,—y). Since X, is a lattice, 9B;(0,1) is invariant under the maps (z,y) —
(—z,y) and (z,y) — (z,—vy), and the assumption (A) implies that the tangent is
horizontal at the points of intersection with the y axis and vertical at the points
of intersection with the z axis. For each fixed ¢ > 0 the balls Bg (0, ||g:|lo) and
By (f, |lhel1) satisty

(13) Bg (0, llgello) 0 By (f; [[hall2) = 0,

since any g € B (0, ||g¢]|o) N Bi (f, ||h¢]|1) would satisfy the impossible estimates
K(t, f;X) < llgllg + t11f = glly < llgello + tllhelly = K (2, £: X).

The same argument shows that

(14) By (0, [lgello) 0 By (f; [[ell1) = 0.

We deduce that the intersection of the corresponding closed balls, namely J; =
By (0, |lgtllo) N B1 (f, ||2¢]]1), must be disjoint from each of the open balls B (0, ||g:/l0)
and By (f, ||ht|l1), and therefore J; = 0Bg (0, ||gtllo) N OBy (f, ||ht|l1). This set is
non empty since it contains the point g;. It must also be convex. This means it
cannot contain any point other than g;, since our temporary assumption (A) pre-
cludes the possibility of either By (0, ||gt]lo)or dB1 (f, ||ht|l1)containing any line
segments. If g; and h; are both non zero, then, since g; lies on the boundaries
of both of the non empty disjoint open balls B (0, |g:llo) and Bf (f, ||h¢]l1)it fol-
lows that the two uniquely determined tangents at g:, to 0By (0, ||gtllo) and to
OB (f, ||ht]l1)respectively, must both be the same line which we shall denote by
L;. We shall denote the slope of L; by m;. For j =0 and j = 1 we can write the
set 0B; (0,1) N {(x,y) : x >0,y > 0} in the form {(x,¢;(x)):0 <z < J;} where
¢; : [0,9;] — [0,00) is a strictly decreasing concave function with ¢;(d;) = 0 and ¢

exists and is strictly decreasing on [0, d;) with ¢7(0) = 0 and lim, s, ¢;(z) = —o0.
Thus, for our purposes here we can and shall unambiguously introduce the no-
tation ¢}(d;) = —oo so that now ¢’ is strictly decreasing on all of [0,d;]. This

representation of 0B, (0,1) N {(x,y) : x > 0,y > 0} immediately implies that, for
each r > 0,

0B; (0,r)N{(z,y) : x>0,y >0} = {(m,nbj (%)) 0<x < 7"5]-},
and also that the slope of the tangent line to dB; (0,r) at the point (x,r(m (E)),

equals ¢ (%) for all x € [0,7d;) and also for x = rd;, in accordance with the
convention adopted above. Let us write g; in terms of its coordinates, i.e. g; =
(z(t),y(t)). By (12) we have 0 < z(t) < o and 0 < y(t) < ( for all t > 0 and so
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both g; and hy = (o — z(t), B — y(¢)) are in the first quadrant {(z,y) : « > 0,y > 0}.
As a special case of the above formula for slopes of tangents, we obtain that

= ¢y ( z(t) ) whenever g; # 0.
lgello

We will need a second formula in terms of ¢} for m;. This is easily obtained e.g.
with the help of the affine involution map J defined by

J((E,y) = (a_xvﬁ_y) :f_(xay)'

J maps each straight line in R? onto another straight line with the same slope.
Since L; is also the tangent to 0B (f,[|h¢||;) at g, its slope m; must equal the
slope of the tangent J(L;) to J (0B1 (f, ||hlly)) = 0B1 (0, ||helly) at J(g¢) = he.
This gives that

= ¢ ( x(t)) whenever h; # 0.
[1ally

We have to show that both z(t) and y(t) are non-decreasing functions of t. We
shall now do this for z(¢). Thus we fix arbitrary numbers s and ¢ with 0 < s < ¢
and have to show that x(s) < x(¢). This is obviously true if gs = 0 or h; = 0 since
in these cases z(s) = 0 or x(t) = « respectively. So from here on we can assume
that both g, and h; are non zero. We shall show that supposing z(t) < z(s) leads
to a contradiction. On the one hand it implies, since 0 < ||gs|l, < |lgell, (by (3)),
that 0 < x(t)/ ||lgelly < 2(s)/ [lgslly < do and so we have

18) —oosmo=ah (i) < e () =me<o

On the other hand, z(t) < x(s) also implies that a — z(s) < a — z(¢) and,
since, again by (3), 0 < ||h¢l; < ||hs|l;, it then follows that (o — z(s)) / ||hs]l; <
(a—x(t)) / [|he]ly and so

(16) oo sm= ot (Tn?) <o () =meso

This contradicts (15) and so proves that x(¢) must be non decreasing. The proof
that y(¢) is non decreasing is exactly analogous and we leave it to the reader. The
last step will be to extend our proof to the general case, i.e., where the unit balls of
Xp and X; do not necessarily satisfy the above-mentioned temporary assumption
(A). It is not difficult to show that, for j = 0,1 and for each positive integer n,
there exists a two dimensional lattice X;(n) whose unit ball B;,(0,1) satisfies
assumption (A) and furthermore

1
B;(0,1) C B;(0,1) C B; (o, 1+ E) .

Then, by the preceding part of the argument, for each n there exists an optimal
decomposition {f = g(t,n) + h(t,n)},., of f with respect to the couple X(n) =
(Xo(n), X1(n)) such that, if g(t,n) = (z(t,n),y(t,n)) , both x(¢,n) and y(t,n)
are nondecreasing functions of ¢. Furthermore, by (12), 0 < z(t,n) < a and
0 < y(t,n) < B forallt >0 and n € N. By Helly’s selection theorem (see e.g.
[18] Ex. 13, p. 167) there exists a strictly increasing sequence of integers {ng},cy
such that xz(t,ny) and y(¢,ng) converge for each ¢ to nondecreasing functions x(t)
and y(t). Let g(t) = (z(t),y(t)) and h(t) = f — g(t). It is easy to check that
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{f =9g(t) +h(t)},, is a monotone optimal decomposition of f for ¢ with respect
to the original couple X. This completes the proof. O

4. A COUNTEREXAMPLE IN R?
Theorem 4.1. Let Xy be R? equipped with the lattice norm
I(.v.2)] el ol 21l + 21, Sal + 2yl + 31z
z,Y,2)|lo = max < |z - z|, =|x| + = =z
» Y, 0 > 1Y, 4 Yy ) 7 7 Yy 7
and let X be the subspace of R? consisting of elements of the form (x,y,0) equipped
with the lattice norm
12,5, 0)[ly = 1072 || + [y-
Then the couple X = (Xo, X1) is not ezactly monotone.

Proof. We shall establish the result by determining the optimal decomposition f =
gt + hy for the element f = (1,1, 1) exactly when t = 1075 and approximately when
t = 10. For the case t = 107° it is convenient to use the function

¢, y) = (1 — 2,5, 1)llo +107°|[ (2,1 = ,0)[l

Obviously K (107¢, f; X) = inf{¢(z,y) : (z,y) € R%}. Note that ¢(0,0) = 1+1075.
We shall see that this is the infimum, and that it is not attained at any other point
(z,y) # (0,0). Now

\%

1 - 1 _
dle,y) = I+ 1+107°[1 =yl >yl +1+107°(1 — [y])

1
= 1+107%+ <Z - 106> ly].
So if the infimum is attained at (z,y) we must have y = 0. But then
6(2,0) = [[(1 = 2,0, 1)[lo +107%|(z, 1,0)[J1 = 1+ 10~z + 10,
and so necessarily x = 0. Consequently f = g, + hy, where g; = (1,0,1) and

hy = (0,1,0) is the unique optimal decomposition of f for ¢ = 1075, Now to treat
the case t = 10 we shall use the function

P(z,y) = [l(z,1 =y, Dllo +10[(1 — z,y,0)]1.
First observe that (0,0) = % +10-1072 = % + 1072, We shall not explicitly show
that this is the infimum, but we shall see that the infimum can only be attained in
a very small neighbourhood of (0,0). Indeed, suppose that
(17) P(z,y) < 1(0,0).

Then it follows from the estimate

5 4 5 4 9 65
> 21— Zh10ly > 20— 20y = 2+ 2
w(x,y)_7| y|+7+ \y|_7( Iy\)+7+ |yl 7+7|y|
that
7
1 < .
(18) Yl < &=0g

We then also have the estimate 1(z,y) > 2|z + 2(1 — |y|) + 3, which, combined

with (17) and (18), yields that 2|z| < 1072 + 2 x & and so |z is considerably
smaller than %. This shows that any optimal decomposition f = g; + h; for ¢t = 10
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must have g; very close to (0,1,1) and h; very close to (1,0,0). Thus the first
coordinate of |g;| cannot be an increasing function of ¢ which proves that X is not
exactly monotone. O

Remark 4.2. There is nothing special about the fact that X; in the previous theo-
rem has dimension 2. This choice was made only to simplify the calculations. To
obtain an example of a couple (X, X7) which is not exactly monotone and where
both spaces have “full” dimension 3, we can simply use a small “perturbation” of
the example of Theorem 4.1. For example, we can define X, as above and modify
X, to now be R? equipped with the lattice norm

1, y, 2)ll = 107 ] + [y| + 107 ||

Then a straightforward variant of the above proof shows that here again the optimal
decomposition of f = (1,1,1) for t = 1076 is exactly (1,0,1) + (0,1,0) and for
t = 10 it is again very close to (0,1,1) + (1,0,0). Thus we have the required
counterexample.

Remark 4.3. 1t is easy to see that neither of the couples introduced in Theorem
4.1 and Remark 4.2 can be almost exactly monotone. Otherwise, for f = (1,1,1)
and each n € N there would exist a decomposition into non negative monotonic
functions {f = gn,t + hn,t},o such that [|gn ¢l +E Rl 5, < (1+ ) K(t, f; X).
Then, as in the final step of the proof of Theorem 3.1, we could use Helly’s selection
theorem to pass to subsequences of {g, ¢} and {g, :} which, for each ¢, converge in
R3, and therefore also in X, and X7, to give a monotone optimal decomposition of
f, contradicting what we have shown above.

5. THE COUPLE (L', X) FOR A LARGE CLASS OF REARRANGEMENT INVARIANT
SPACES X.

The “large class” referred to in the title of this section consists of those spaces
X which are exact interpolation spaces with respect to the couple (L(u), L> (1))
on the same underlying measure space (€2, 3, u). Characterizations of these spaces
have been obtained by Calderén ([6] Theorem 3, p. 280) and also by Mityagin [15].
Such spaces X are necessarily rearrangement invariant. le. if f € X and g is a
measurable function on  such that the nonincreasing rearrangements of f and
g satisfy ¢*(t) < f*(t) for all ¢ > 0, then g € X and ||g||yx < |fllx.- However
rearrangement invariance alone is not sufficient to imply exact interpolation with
respect to (L', L°°). Under appropriate conditions on (£2,%, i) it is sufficient to
have any one of the additional conditions that X has the Fatou property, or it is
separable, or it contains L' N L* densely. We refer to [6] Theorem 4, p. 281, and
Sections 4 and 5 of Chapter IT of [13] for details of these matters.

Theorem 5.1. Let (Q,%, 1) be an arbitrary measure space. Let X be a Banach
lattice of measurable functions on  which is an exact interpolation space with
respect to (Ll, LOO) = (Ll(,u), L™ (u)) Suppose also that X has the Fatou property.
Let f:Q — [0,00) be an element of L' + X and, for each \ € [0, 0], define f> =
min {f,\} and fr = f — f>. Then, for each t > 0, there exists A\ = \(t) € [0, 00
such that

(19) K (LX) = (Il + £ -

Furthermore, the couple (L', X) is exactly monotone.
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Remark 5.2. Theorem 5.1 cannot be generalized to the case of all Banach lattices
X on (,%, ). We can see this with the help of the couple (X, X1) of Remark
4.2. Here X1 = L!(u) for a suitable measure p on Q = {1,2,3}, but neither this
couple, nor (X7, Xp) (cf. Remark 1.6) is exactly monotone.

Proof. Since f € L' + X and X C L' 4+ L™, we have f = u + v + w where
u,v € L' and w € L™ and of course these three functions can all be taken to
be non-negative. It then follows that fy € L' for A = ||w|;~. Consequently
Ay 1= inf{)\ €10,00]: i € Ll} satisfies 0 < A, < oco. Let g be a measurable
function which satisfies 0 < g < f, g € L' and f — g € X. The main step of
our proof will be to show that for a suitable choice of A € [, 00] the function
G = f —min{f, A} satisfies

(20) G e L' with |G|, <|lgll s
and
(21) f—=GeXwith ||[f —=Gllx <|f—gllx-

Clearly the function A — || fi||.:is non increasing on [0, co]. By dominated conver-
gence it is also continuous on (A4, 00). By monotone convergence, we have

li =
R fxllzr = Ifx.

whether or not || fy,||,: is finite. Furthermore, by dominated convergence, we also
have limy oo || fall 1 = || fooll 1 = 0. Using these properties we see that, if ||g[| 1 <
| x|l 1, then there exists some A € (A, o00] such that ||fxll,x = [lgl/;:. In the
remaining case, when ||g]/ ;. > || fa. |l 1, which of course can only arise if || fa,||;. <
oo, we set A = A.. Obviously the function G = f — min {\, f} = f\, obtained by
choosing A as above, satisfies (20). To show that it also satisfies (21) it will suffice,
in view of the interpolation properties of X, to show that for each n € N there
exists a linear operator S (depending on n) such that

Lt

(22) S : LP — LP with norm not exceeding 1 for p = 1 and oo,

and
(23) (1-1)r-er<st -0

Our construction of S will use a number of arguments similar to ones which appear
in various papers, such as [6] and [7]. However it seems simpler to give a fairly
self contained explanation rather than patching together miscellaneous components
from those papers. Let us first construct S in the case where ||g||;: > || fx. ]| 1. We
have that

(24) If = Gllpw < A=A

We can suppose that A, > 0 since if \, = 0 we can of course simply take S = 0.
Thus it follows from the definition of A, that, for each m € N, the set F,, =
{weQ:(1-L)A < fw) <A} satisfies p(F,,) = oco. We now construct a
bounded linear functional ¢,, on L' 4+ L> for each m. We do this in one of two
different ways, corresponding to two separate subcases:

Subcase 1: This occurs if F),, has a measurable subset F, with the property that
wu(Fy) = oo and every measurable subset of Fy has measure which is either 0 or

oo. Then we have h - xpx = 0 a.e. for each h € L'. In this case we define ¢,, by
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setting ¢, (h) = Y (h-XFx ) where ¥y, is a norm one linear functional on L° such

that m (f - xrz) = || - XFe || -
Subcase 2: If Subcase 1 is not applicable then F;,, must contain a measurable
subset of finite positive measure. We claim that this implies that the quantity

M :=sup{u(F): Fe X, F C F,,,u(F) < o0}

must be infinite, since if not there exists a sequence { E} }, o of measurable subsets
of F,,, with M —1/k < u(E)) < oo, and also, necessarily u(Ey UEsU...UEy) < M
for all k € N. Then p (Upey Ex) = M and it is easy to check that the set Fj;, :=
Fu\Upen Er has the property dealt with in Subcase 1. Since M = oo, there exists
a sequence of measurable sets {Fy}, y such that Ey C Fy,, and k < p(E) < oo.
By passing if necessary to a subsequence, we can suppose that {Ey}, .y has the

further property that the bounded sequence {m / o fd,u}kEN converges as k

tends to co. We can now define ¢,, by setting ¢,,(h) = B —limy_, m g, hdp,
where B —limy,_., denotes a Banach limit on £°°, i.e. a norm one linear functional
which extends the functional ¢ ({ax}) = limg_ oo g, defined on the subspace of
convergent sequences in £°°.

Note that in both of these subcases we have

(25) Gm(h) =0 for all h € L',
(26) (G ()] < [[Hl] oo for all b€ L,
and so, since g € L', we also have
(27) (1= ) h < onlh = onlr =0 <.
(25) and (26) show that the operator S defined by
f—G
Sh=on e,

has the required boundedness property (22) for all choices of n € N. Furthermore,
at all points w € Q, we have, using (27) and (24), that

1 f—-G
str-a)= (1- ) A58

i.e., we can obtain the second required property (23) for any given n € N by
choosing m = n. As a preliminary to the next step, we consider another similar
operator which is constructed using the same functional ¢,,, and the set F :=
{w e Q: f(w) < A} This is the operator Uy, which is defined by

(28) Uph = %(hm)%

and which clearly has norm not exceeding 1 on L' and L*°. Furthermore, since
dm(hxr,, ) = dm(h) for all h € L' + L> and since F,, C F and so ¢ (fxr,, ) =
Odm(fxF) = dm(f), we have from (27)

1 1
(29) Un (fxr) > (1 - —) A Ixr = ( - —> fxr at all points of Q.
m A m
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We now turn to constructing S in the remaining case where [|g||,. < ||fx.]l;:- Let
r be a constant in (0,1) whose precise value will be specified later. Since in this
case we have A > \,, the sequence {\;},-, defined by

M= (A=)

is strictly decreasing. Note also that

(30) Aijl = i
We define a pairwise disjoint sequence of measurable sets {Ay},-, by setting
Ag={weQ: X < f(w)}
and
Ay ={weQ: X < f(w) < Agoa} fork=1,2, ...

For each @ > ), it follows easily (e.g. by applying Chebyshev’s inequality to the
function f3 € L' where 3 is some number in (., «)) that the set {w € Q: f(w) > a}
has finite measure. Thus, for each k¥ = 0,1,.... we have u(A;) < oco. We de-
fine a sequence of disjoint intervals I = [ag,ars1) by setting ap = 0 and af =
Zf;é p(Aj), ie. we have |I| = p(Ag) for k =0,1,.... Let @ : [0,00) — [0,00) be

the function
- 1 / )
u= —Gd .
2 (u (A Sy, T )

keK

where K is the set of non negative integers k such that p (Ag) > 0. It is clear that
@ is non increasing. Let U : L1([0, 00),dz) + L*°(]0,00)) — L' (u) + L>(u) be the

operator defined by
1
Uh = — / hdx) XAy -
2 (# (M%) Jr, Ak

keK

Of course U : LP([0, 00), dz) — LP(p) with norm 1 for p = 1, co. Furthermore,

U= (@/Akadu)xAk,

keK

and f — G = min{f,\} = min{f, Ao}. Consequently f — G = A = A\g on Ay and
for each k = 1,2,...., f(w) — G(w) = f(w) € [Ak, A1) for all w € Ag. So, using
also (30), we obtain that

r(f — G) < Ut at almost every point of U Ay.
k=0

We observe that, by our definition of G,

(31) / gduﬁ/gdu:/Gdu: Gdu
Ao Q Q Ao

and consequently,

(32) /Af—Gdus [ = ga
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We now define the operator V : L1 (u) + L>(u) — L*([0, 00), dz) + L*°([0,)) by

1
Vh= —/ hd ) -
Z(|Ik| Ak #) Xt

keK

It is clear that V : LP(u) — LP([0,00),dx) with norm 1 for p = 1 and co. We
claim that for every ¢t > 0

(33) /Ot V(f—g)dz > /Ot tds.

By (32), V(f — g) assumes a constant value greater than or equal to A on Ij. Since
u(z) < A for all z, we see that (33) holds for all t € Iy = [0, ). Using once more
the fact that f — G = f on each Ay for kK > 1 we see that V(f) and u assume the
same constant value on I, for each & > 1. In other words,

Vf(z) =1u(x) for all x > ay.
So, for all t > aq,

Viegde = [TV —gdat [ V(- gda
0 0 @

1
t

t
f—gdu+/ Vfdm—/ Vgdx
Ao (7] aq

t o
> f—gdu+/ ﬂdx—/ Vgdx
Ao a1 a1
t o0
= / f—gdu+/ ﬂdm—Z/ gdp
Ao aq b—1 Ag
t
>

fd,u—l—/ ﬂd:c—/gd,u.
AO aq Q

By (31) this last expression equals

t t

fdu+/ udx — Gdp = f—Gdu-i—/ udx
Ao i Ao Ao i

a1 t t
/ ﬂdac—I—/ ﬂdx:/ udx,
0 aq 0

and so we have established (33) for all + > 0. For each h € L'([0,00),dx) +
L>°([0,00),dx), let h* denote the non increasing rearrangement of h. Then, for

each t > 0,
sup {/ |h|dz : E C [0,00), E measurable, |E| = t}
E

t
/ h*dz
0
t
/ hdzx..
0

(Ctf. e.g. Proposition 3.3 on p. 53 of [3] or Assertion 8° on p. 64 of [13].) Since
2 = (u)", we obtain from (34) and (33) that

(34)

Y

/t (V(f—g) dx > /t(ﬂ)*dx for all ¢t > 0.
0 0
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This is a sufficient condition, by Theorem 1 of [6] p. 278, (and also a neces-
sary one) for the existence of an operator T : L*(]0, 00),dz) + L*([0, 00),dz) —
LY([0, ), dz)+L>([0, 00), dz) such that T (V(f — g)) = wand T : LP([0,0), dz) —
LP([0, ), dx) with norm not exceeding 1 for p = 1 and co. Combining the previous
steps, and writing A, = [J;—, Ar we see that the operator Sy defined by

Soh =UTVh

satisfies Sy : LP(u) — LP(p) with norm not exceeding 1 for p = 1,00 and also
So ((f —g)xa,) = r(f — G)xa, at almost every point of Q. To complete the con-
struction of S for any given n € N we need to choose r = (1 — %) and to find a
second operator Sy : LP(p) — LP(p) with norm not exceeding 1 for p = 1, co such
that

1
(35) S ((f—9)xaa.) = (1 - ﬁ) (f — G)xa\a, at almost every point of Q.
Then of course

Sh := xS0 (hxa.) + xa\a. 51 (hxaa, )

will have the required properties (22) and (23). Now Q\A, = {w € Q: f(w) < A}
and so, if . = 0, then both of the functions (f —g)xa\a, and (f —G)xq\a, vanish
identically, i.e., we can simply take S; = 0. If, on the other hand, A, > 0, we can use
the operator U, defined above by (28). We have F' = Q\A, in that definition, and
furthermore, fxr = (f—G)xr and Uy, (h) = 0 for all h € L*(u). Thus, if we choose
m =n and S1 = Uy, then (29) immediately gives us (35). Having constructed the
operator S we can now easily finish the proof of the theorem: Given any fixed ¢ > 0,
there exists a sequence of functions {g, },cy such that (i) 0 < g, (w) < f(w) for a.e.
w e Q, (ii) g, € LY, (iii) f — gn € X and

1
(36) lgnllpr +¢1f = gnllx = — +K(t f; LY, X).

We shall now define a new sequence {Gy,},,cy by choosing G, = f —min{\,, f} =
fx, where A, € [\, 00] is chosen to satisfy || fx,|l.: = llgnll 2 i lgnllze < 12l s
and otherwise A\, = A,. Applying our main step for each n, we see that conditions
(i), (ii), (iii) and (36) all hold when g, is replaced by G.,. Thus {||Gp| 1}, . and
{llf = Gullx}, e are both bounded sequences and

(37) limsup |Gyl ;2 + tlimsup || f — Gollx < K (¢, f; L', X)

n—oo n—oo

By passing, if necessary, to a subsequence, we can suppose furthermore that there
exists Aux = Ak (t) € [As, 00] such that either

(38) A A
or
(39) A N\ A

If (38) holds, then, using the Fatou property of X, we obtain that the pointwise
limit min {f, A« } of the norm bounded monotone increasing sequence f — G,, =
min{ f, A\, } is an element of X with norm

(40) Jmin {, Aue Hl e = Timn_ [jmin £, 20} -
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Since G; = f —min{f, \;} € L', we can apply dominated convergence to the
monotone decreasing sequence {Gy,} of non negative functions to show that

(41)
f—min{f, A} € L and || f —min {f, X}l = lim [|f —min {f, A}

If, on the other hand, (39) holds, then we still obtain (41) by monotone convergence,
and, instead of (40), we have simply that

min {f, \sx} € X and ||min {f, Aui}||x < [[min{f, A, }||x for all n € N.

Thus in both cases we can substitute in (37) to obtain that (19) holds for A = A\, (¢).
Finally, to show that (L', X) is exactly monotone, it suffices to show that (19) also
holds for A = A(t) where A(t) is a non increasing function of ¢. Let us define the
function ¥ : [As, 00] — [As, 00| by setting
P(N) =inf{a € A Al |f —min{f, o}l = [f —min {f, A}, }.

We observe that this infimum is always attained: This is obviously the case when
A = A. and so ¥(As) = A.. Furthermore, for each A > \,, we have, by monotone
convergence, that

(42) 1 = min {f; (M)} L2 = [1f = min {f, A} 2 < o0

;From (42) we also obtain that [, min {f, \} —min {f,¥(A\)} du = 0 for each A > A,
and so the non negative function integrand satisfies

(43) min {f, A} —min{f,¥(A\)} =0 for a.e. w € Q.

Obviously (43) also holds when A = A.. We deduce that

Jmin (£, A} = [lmin {£, (M)} | for all A € [A,, oc].

We can now define the function A(¢) by setting A(¢t) = ¥ (A«x(t)). The preceding
remarks show that, for each fixed ¢ > 0, (19) holds also for A = A(¢). Suppose that
0 < s <t. Then, by (3),

0 < IIf—min {£ADH 1 — If — min (£, A} 0
= [ min {£,0(5)} = min {20} d

On the one hand, if this integral is strictly positive, then we must have A(s) > A(t).
On the other hand, if it is zero, then, necessarily,

(44) P(A(s)) = Y(A®)).

But, since the infimum in the definition of v is attained, we have that ¢ (¥(\)) =
P(A) for each A € [\, 00]. Consequently (44) implies that A(s) = A(t). Thus we see
that A(t) is a non increasing function, which shows that (L, X) is exactly monotone
and so completes the proof of the theorem. O

6. THE COUPLE (LP,L%) FOR ARBITRARY p, ¢ IN [1,00] AND ARBITRARY
WEIGHT FUNCTIONS u, v.

In this section we complement the remarks of Section 2 and show that the couple
(L2, L%) on an arbitrary measure space (2, %, 1) is exactly monotone for all p, q €
[1,00] and all weight functions v and v on €.

The case max {p,q} = oo is covered by Theorem 2.1 and Example 2.3. The
case min {p,q} = 1 is covered by Example 2.4 when p = ¢ = 1 and by Example
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2.6 or Theorem 5.1 when max{p,¢q} > 1. (As already mentioned, the case of
general weight functions here can be deduced from the case where both « and v are
identically 1, via the mapping of Stein-Weiss (Remark1.3).)

Thus the remaining case which we have to treat is when both p and ¢ are in
(1,00). Although the K-functional for (L?, L2) looks quite different when p = ¢ as
compared to when p # ¢, and although for p # ¢, its formula is very much simpler
when v and v are identically 1, it turns out that we can just as easily treat all these
cases simultaneously by the same “calculus of variations” approach similar to that
used by Bastero, Raynaud and Rezola in [2] to obtain various exact K-functional
formulae. We shall use some rather straightforward modifications or generalizations
of some of the proofs and results of [2].

Let f be an arbitrary non negative function in L? + L. For some fixed ¢ >
0, let {Gr}ren be a sequence of functions in LE such that f — Gp € LI and
limg—oo [|Grll o+t f — Gillps = K (¢, f; LT, LE). We can of course (Remark 1.6)
choose the functions Gy, so that they satisfy 0 < Gy < f. Furthermore, since p,q €
(1, 00), we can suppose, by passing if necessary to a subsequence, that Gy, converges
weakly in L? to a function g = g, € L, and f — G}, converges weakly in LI to a
function h = hy € L. These functions satisfy ||g||,» + ¢ ||k« < K (¢, f; LY, L).
Furthermore, since [, (g + h)¢dp = [, fodp for all ¢ € LE N LI, we have that
f=g+hand so

(45) lgllLy + 1 =gl g = K (¢ f; L3, LY)

for the particular ¢ > 0 chosen above. Since fQ godu and fQ(f — g)édp are non
negative for every non negative ¢ € LP N LI we also have that g and h = f — g are
non negative almost everywhere.

Let F = {we€ N: f(w) >0}. Our next step will be to show (cf. [2]) that the
function g obtained as above must satisfy

(46)  either (i) g(w) < f(w) for a.e. w € F or (ii) g(w) = f(w) for a.e. w € Q.

Suppose that (46) is false, i.e. that the sets B = {w € F: f(w) = g(w)} and
F\ B both have positive measure. Then, since F is o-finite, B has a subset B’ with
positive and finite measure, and furthermore, for some n € N, the subset

1 1 1
B! {wEB':—<f(w)<n,—<u(w)<n,—<v(w)<n}
n n n

also has finite positive measure. We define the function ¢ : R — [0, 00) by
o(6) = ||g + oxay, Tt |f—9—dxs,
We claim that ¢ is differentiable at every point 6 € (—1/n,0) and, for these 4,

) J5 (g + 5)P " updy tfg (f—9-— 8 vtdp
(47) ¢ (6) = " 1-1/p " 1-1/q"
(Jo (9 +0xm,)" urdy) (Jo (f = 9 = 0xp,)" vedp)

This follows of course from a standard theorem for differentiating under the integral
sign. But note that various conditions appearing in the definition of B], have been
imposed to ensure the validity of this theorem. To be more specific, what we need
and have used here (and will also use again later) is the following simple fact,
which follows immediately from Lagrange’s theorem and Lebesgue’s dominated
convergence theorem.

Ly-
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Fact 6.1. Suppose that p and w are non negative measurable functions on (€, 3, u)
such that p"w” € L' (1) for some r € (1,00). Let A € ¥ be such that the functions
r—1

P rw"x 4 and w"x 4 are also in L' (u). Let ¢(8) = [, |p + dxa|” w"dp. Then, for
each § > —inf,ec4 p(w), ¥ is differentiable at § and

(48) V@) = [ (o5 wd

(From our assumptions about B, F'\ B and B}, it follows that the one sided limit
lims o ¢'(9) exists and is strictly positive. But this is impossible, since, by (45),
we have ¢(0) < ¢(0) for all § # 0. This contradiction proves (46).

We next claim that
(49) either (i) g(w) > 0 for a.e. w € F or (ii) g(w) =0 for a.e. w € Q.

This is proved by an exactly analogous argument to the one we have just presented
for (46). Le., one has only to permute the roles of LP and L4, and also the roles of
the functions g and h = f —g.

We now establish another property of the function g = g; in the case when it
satisfies

(50) 0 < gt(w) < f(w) for a.e. w € F.

For each n € N, let F;, be the subset of F' consisting of all points w at which the
values of the functions g(w), f(w)— g(w), u(w) and v(w) are all in the range (1, n).
Let B be any measurable subset of F,, and consider the function

¢(0) = llg + oxpllLr +tIIf —9g—0xnllLe-

Since of course p(B) < oo we can use Fact 6.1 to show that, for all § € (—%, %),

Sy = Jpla O wrdn )y (f g0 wtdp
(Joy (g + 0x)" wrdp) ™" ([ (f =g = 6xp) vadp) ' ~"

Since ¢ assumes a minimum value at § = 0, it follows that

' grluP t(f - g)‘“zﬂ)
#(0) = - ) du=0
v /B<Ilgllig1 1=l )™

for all sets B as above. This implies that
(51) gp‘ltj’l’ _t(f - g)q‘jiﬂ
g1z If = 9llTq
at almost every point of F}, and so also at almost every point of UneN F,=F.

We are now ready to consider the behaviour of the above functions g = ¢; and
h =hy = f — g, as t ranges over all possible values in (0, c0).

Let E, denote the set of all numbers ¢ > 0 for which the function g = g; satisfies
(50). In view of (46) and (49) the set (0, 00)\ Es is the union of the two disjoint sets
Ey={t>0:g(w)=0forae weQland Ef ={t >0: g(w) = f(w) for a.e. w € N}.
Since t — |[|g¢|| ,» has to be a non decreasing function on (0, 00) (cf. (3)) we see that
either Fy is empty, or it is an interval whose left endpoint is 0. Similarly, either F
is empty, or it is an interval whose right endpoint is co.

Suppose that 0 < s < t. We claim that

(52) gs(w) < gi(w) for a.e. w € Q.
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This is obvious if s € Ey or if ¢ € Ey. It is also obvious if s € Ey or, alternatively,
if t € Ey, since then of course t € Ef or s € Ey respectively. Thus it remains only
to consider the case when both s and ¢ are in E,.. Here we can apply (51) to obtain
that

p—1y,p sllgsl2t p=1,p tllgel?nt
e sl e el
(f =gs)= ot || f — g4l (f =g)* 10" |If — gl

at almost every point of . Now, using (3) once more (i.e. that ¢ — ||g[/;» is non
decreasing and ¢ — ||f — g¢|| s is non increasing), we deduce from (53) that

(@)™ ()"
(F@) = ga@)™" " (f(@) = gulw))"

For each fixed w € F we have f(w) > 0 and so the continuous function x —

(54) for almost every w € F.

ﬁ is a strictly increasing map of the interval (0, f(w)) onto (0,00). There-
fore this function has a strictly increasing inverse on (0, 00) which can be applied
to (54) to yield that gs(w) < g+(w) for a.e. w € F. Since gs(w) = g:(w) = f(w) =0
for all w ¢ F this establishes (52).

We have still not quite established that (LF, L) is exactly monotone, since it
could happen that the exceptional subset of measure zero Ns; C F, which con-
tains all points w where (52) does not hold, depends on s and ¢ in such a way that
U{Ns,:: 0 < s <t} might not be contained in a set of zero measure. To overcome
this (small) problem we first consider the set N, = [J{N,;:0<s <t,s € Q,t € Q}.
This is of course measurable and p(N,) = 0, and for each w € F\N, we have that
the function t — g;(w) restricted to (0,00) NQ is non decreasing. Now let us define
Gi(w) for each t > 0 and each w € F\N, by Gi(w) =sup{gs(w) : 0 < s <t,s € Q}.
It is then easy to check that ||G¢||,» +1 || f — Gillpa = K (¢, f; LY, L) for all rational
and irrational points ¢ € (0, 00) and to use the decomposition { f = G¢ + (f — G¢)},-
to show that (L, LY) is exactly monotone.

7. THE K-DIVISIBILITY CONSTANT AND A-MONOTONE COUPLES

According to the Brudnyi-Krugljak K-divisibility theorem ([5] p. 325), for any
given Banach couple X, there exists a constant C' having the following property:
(**) If x is an arbitrary element of Xo+ X1 for which K(t,z;X) <Y 0" ¢n(t) for
all t > 0, where the functions ¢, are all positive and concave and >~ (1) < o0,
then there exist elements x, € Xo+ X1 such that x = Zf;l 2, and K(t,z,; X) <
Con(t) for all t > 0.

We shall let v(X) denote the K-divisibility constant for X, i.e. the infimum of
all numbers C for which (**) holds. We recall (cf. [9]) that

(55) 1<~(X)<3+2V2

for every Banach couple X.

In this section we shall investigate certain connections between the condition of
exact monotonicity for couples of lattices X and the value of v(X). On the one
hand, when X is exactly monotone, or “close” to being exactly monotone, we shall

obtain an estimate for v(X') which is sharper than (55). On the other hand we shall
see that if v(X) is “small” then this implies that X has a property similar to exact
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monotonicity. In particular (see Corollary 7.2) every couple of lattices X satisfying
7(X) = 1 must necessarily be “extremely close” to being exactly monotone.

The precise formulations of these results are in terms of the notion of A-monotone
couples and almost exactly monotone couples (see Definition 1.4).

In fact every couple of Banach lattices is A-monotone for some A. More precisely
we have:

Theorem 7.1. Each couple X of Banach lattices of measurable functions is \-

monotone for every A > y(X).

Proof. As already observed in Remark 1.6, it suffices to obtain the decompositions
f = g+ + hy for the case where f > 0. This can be done exactly as in the proof
of Theorem 4.1 of [10], i.e. we can set g; = &y(t) and h; = & (¢) in the notation of
[10]. Note that the estimate (ii) at the beginning of the proof in [10] corresponds
exactly to (5) above with A = Cp,(1 + ¢). In our case p = 1 and it is clear that we
can take C), = C}, = v(X) and € > 0 arbitrarily small. O

Corollary 7.2. If y(X) =1 then X is almost exactly monotone.

Corollary 7.3. If X is either of the couples introduced in Theorem 4.1 and Remark
4.2 then v(X) > 1.

Proof. This is an immediate consequence of Corollary 7.2 and Remark 4.3. O

Remark 7.4. We can rewrite the result of Theorem 7.1 as A(X) < (X)) if we define
A(X) to be the infimum of all A > 0 such that X is A-monotone. In fact, Theorem
7.7 below will enable us to obtain an approximate reverse of this inequality so that
altogether we will have

(56) AX) < 4(X) < 4A(X)

The role played by the proof of Theorem 4.1 of [10] in the proof of the preceding
theorem, points to the fact that the A-monotonicity of each couple of lattices X is
also related to the formula to within equivalence for K (¢, f; X) stated above as (6)
(i.e. Property (**)). The proof of Theorem 4.1 of [10] shows that the constant C' in
(6) can be chosen to be any number greater than 2y(X). Our next (very simple)
result provides an alternative estimate for this constant C. Since Theorem 7.1 does
not exclude the possibility that a given couple of lattices X may be A-monotone
also for some A\ < 7(X), it is possible that this alternative estimate for C' may
sometimes be sharper than the one provided by Theorem 4.1 of [10].

Proposition 7.5. Let X be a A-monotone couple of Banach lattices. Then for
each f € Xo + X, there exists an increasing family {E;}iso of measurable subsets
of the underlying space such that

||fXEt ”Xo + t”f(l - XEt)”Xl < 2)‘K(t7 fay)
for each t > 0.
Proof. This is similar to a different (and quite simple) part of the proof of Theorem
4.1in [10]. Let f = g;+h: be the decomposition which exists according to Definition

1.4 and, for each ¢ > 0, let E; be the set where |g¢| > |h¢|. It is easy to check that
these sets have all the required properties. O

We next present a simple lemma which will be needed for the proof of the last
main result of this section.
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Lemma 7.6. Suppose that X is a \-monotone couple of Banach lattices. Then, for
each € > 0 and each non negative function f € Xg+X1, there exists a decomposition
{f =Gi+ Hi},o such that

(57) 1Gillx, +tIHillx, <A1+ e)K(t, f; X) for all t >0

and for a.e. w in the underlying measure space G¢(w) is a non-decreasing function
of t and Hy(w) is a non-increasing function of t. Furthermore we can suppose that
the functions t — [|G¢||x, and t — |[H¢||x, are continuous on (0,00).

Proof. Fix a non negative function f € Xy + X; and let f = g; + hy be a decom-
position having all the properties specified in Definition 1.4. We first set Gy = ¢,
and H, = h; for each ¢ of the form t = (1 + €)™ for each n € N. Then we ex-
tend Gy and Hy to all of (0,00), so that they are affine functions of ¢ on each
interval [(1+ €)™, (14 ¢€)"™']. To show that (57) holds, given any fixed ¢ > 0,
we choose n € Z and 6 € [0,1] so that t = (1 — 6)(1 + €)™ + 6(1 + ¢)"*'. Then
Gt = (1 - 9)9(1+5)n + Qg(1+€)n,+1 and Ht = (1 - 9)h(1+€)n + 9h(1+6)n+1. By (5) we
have that

1Gsllx, +sl[Hsllx, <AK(s, f) for s = (1+¢€)" and s = (1 + )"t
Consequently,
1Gellx, + (1 +€)" [[Hellx,

< (1=0) |[Garorllg, + 1+ " [Hasorlly, |
0 {1Garomsll, + O+ [Hasomn |y,
< (1=0OAK((1+0)™ )+ 0K (1+e)"T, f).

The concavity of the function ¢ — K (¢, f) implies that this last expression does not
exceed AK (¢, f). We deduce (57) immediately, since

G, +tIH el x, < @ +e) (IGellx, + 1+ [ Hillx,) -

It is very easy to check that Gy and Hy also have the other properties stated in the
lemma. O

Our final main result in this section is the inequality

(58) 7(X) < 4MX)

which has already been alluded to above. I.e. we must show that v(X) < 4\ for
each \ such that the couple of lattices X is A-monotone. We can deduce this easily
from Theorem 7.7 which we shall state immediately after this paragraph. This
theorem is an analogue of Theorem 4 of [8] p. 49-50, and of Theorem 1.7 of [9] pp.
71-72, i.e. it is a variant of the so called “strong fundamental lemma” of [9]. The
estimate (58) will follow from the fact that v(X) < 4A(1 + €) for each X and € as
in the statement of Theorem 7.7, and this in turn can be deduced from Theorem
7.7 in exactly the same way as Theorem 1 of [8] is deduced from Theorem 4 of [§]
on pp. 54-55 of [8], except, of course, that the constant 8 appearing there has to be
be replaced here by 4. (Cf. also Remarks 1.34 and 1.36 and Proposition 1.40 of
10)
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Theorem 7.7. Let X = (Xo,X1) be a A-monotone Banach couple of lattices of
measurable functions and let X~ denote the couple (X5, X7’) where X7 is the
Gagliardo completion of X; in Xo+ X1, j =0,1. Let f € Xo+ X1. Then for each
€ > 0 there exists a sequence of elements {un. e tnez = {Un}nez in Xo + X1 such
that:

Uy € Xo N Xy for all but at most two values of n,

Zzo:_oo Uup = f, (convergence in Xo + X1 norm), and
(59) > min {Jun | xp tlunlxp } < ANL+ ) K(t, f;X) for all t > 0.

(In the preceding estimate we set |[uy[|x~ = oo if uy ¢ X77.)

Proof. Many, but not all steps of this proof are modelled on the proof of Theorem
1.7 in Section 2 of [9]. For the benefit of the reader who may wish to refine either of
these theorems, we shall draw attention at various stages to some of the similarities
and differences between the two proofs. We first need to choose a constant r > 1.
We can of course suppose, without loss of generality, that the number € appearing
in the statement of the theorem satisfies

(60) 14+e<nr.

In fact we shall see later that the optimal value for r is 2. But we shall present
most of the steps of the proof for general r, again with a view to facilitating future
improvements. We introduce the set D(f) = {(/|Gillx,,[Hillx,) : t € (0,00)},
where f = G + H; is the decomposition of f constructed in Lemma 7.6. This set
will play a réle more or less analogous to that of the set D(a) introduced in [9]. (Let
us note in passing that D(f) is always non empty, whereas the set D(a) of [9] may
be empty. This case is not dealt with explicitly in [9], but it can be immediately
disposed of, since D(a) = @ if and only if a = 0.) Let us set

(61) teo = |Gy, 7o = Jim |Gy,
Yoo = lm|[Hlly, and yeo = Jim [ Hi,

These are approximate counterparts of the the quantities defined by the formulae
(2.1) on p. 74 of [9]. However they do not necessarily satisfy the formule (2.2)
of [9]. (Note also that here we have permuted part of the notation adopted in
[9] so that y_o is now the “largest” and ys, is now the “smallest” value of y for
(z,y) € D(f).) The next step of the corresponding proof in [9] is to construct a
certain finite or infinite sequence of points {(zn,yn)}, _ ., <, in D(a). (We have
taken this opportunity to correct a minor misprint in [9], where the range of n for
this sequence is incorrectly stated to be v_o, —1 < n < Vs +1.) Here, analogously,
we shall now construct a special sequence of points lying on D(f). This is done in a
way which is quite similar to the construction of the sequence {(zn,yn)}, _ pney
in [9], except that in some cases we have to make some modifications when n is at one
of the “endpoints” v_,, and v, if these are finite. Here the index n will range over
a possibly larger set which we will denote by p_oo <1 < poo. (These modifications
are needed because of the above-mentioned possible failure of the quantities x4
and Y1 to satisfy (2.2) of [9].) The actual values of the four parameters p_o,
Poos V—oo and Vs will be determined in the course of the construction. They can
either be integers, or £00. More specifically, they will satisfy —00 < p_oo < V_oo <
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0 < Voo < poo < 400, Our sequence {(Tn,Yn)}, _ .pe,. of points of D(f) will

correspond to an increasing sequence of points {t, } . 0,00), where we

in (
o <N<Poo
set z, = [|G, || x,and yn = [[Hy, ||, - We begin the construction by choosing some
arbitrary tgp € (0,00) and, correspondingly, (zo,yo) = (||Gto||X0>||Hto||X1)~ We
also choose a constant r > 1. Then, for each n > 0, we construct (x,,y,) =

(IGe, | x, » I1Hz, |l x,) € D(f) inductively such that ¢, > ¢, and
= >
(62) either { x"< Zx”_l or { xn:zmn_l
Yn = Tyn—l Yn = Tyn—l

holds. Because of the continuity and monotonicity of the functions t — [|G¢| x, and
t— |[Hil y,, such (zy,y,) and t, will always exist whenever the integer n satisfies

1
(63) TZp—1 < Too and ~Yn—1> Yoo-

oo

If (63) holds for every positive n then we obtain an infinite sequence {(zn,yn)}, _
and, accordingly, we set poo = Voo = 00. On the other hand, if at some stage of the
construction we encounter an integer n > 0 which satisfies

1
(64) either 72,1 > Too OF ~Yn_1 < Yoo-
r

then we set v, = n. In such a situation there two possibilities which must be dealt
with separately. First, if

1
(65) either ~1,_1 < Yoo OF Yoo =0
r

then, as in [9], the construction stops at this stage, i.e. we also set poo = n and do
not define (z,,y,) and t,,. The remaining possibility is that

(66) TTp_1 > Too and Yeo > 0.

In this case we set poo = Vo + 1 and (in contrast to [9]) the construction has
one more step, i.e. we choose t,__ sufficiently large so that the additional point
(@ ) = (Gt Ly > [ |1, ) stisfies g < (14 €)yoc. Now, in a similar

way, for n < 0 we go “backwards” and inductively construct the points (2, y,) =
(||Gt"HX0 , ||thHX1) € D(f) such that ¢, < t,+1 and

_1 1
(67) either ¢ “n = v+l ) In < STngl
Yn 2 TYn+1 Yn = TYn+1

holds. Again the existence of these points is guaranteed by the properties of ¢ —
|Gl x, and t — [[H¢||x, whenever the negative integer n satisfies

1

(68) STl > T_oo and TYnt1 < Yoo
If (68) holds for all negative integers n then we obtain an infinite sequence {(x,,, yn)};i_ o
and we set V_o, = p_o = —o0. If, however, we encounter an integer n < 0 for which
1
(69) either =41 < T_oo OF TYna1 > Y—oo-
r

then we set v_,, = n. Here again there are two possibilities which need to be
treated separately. The first occurs when

(70) “Tpg1 S Too OF T_o =0
r
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and if this happens we proceed as in [9], setting p_o, = V_o, = n and not defining
(Zn,Yn) and t,. On the other hand, if

(71) TYna1l = Yoo and T_oo > 0
then we set p_oo = V_oo —1 and, as an additional step, choose choose t,,___ > 0 suf-

ficiently small so that (x,__,y, )= <HGt” H ,
oo | x,

Hy, H >satisﬁes Ty <
—oo |l x,

(14 €)x_o. Note that in all cases, whether or not vy, and pi. are finite, we

have defined (z,, y,) and ¢, for all integers n which satisfy p_o, < n < po and for

no integer n outside this range. We can now define the sequence {uy, }nez as fol-
th — th71 = th71 — th if P—oo T l<n< Poo

lows: u,, = jz _ gi::ll :Hé’tc’:_;ﬂ i Z _ Ziooj—i—oi > oo Observe that
0 otherwise

oo un = f, where the series converges in Xo+X; norm. In fact, if p_o > —oc0

, then Zgzp,wﬂ u, = Gy,, and if p_o, = —oo then HZ?F—/LOQ un, — Gy, o=

limy, oo (|Gt [l x, < liMp oo [Grollx, 7" = 0. Similarly 77 u, = Hy, with

convergence in X; norm, whether or not p, is finite.

As a first step towards proving (59) we need some preliminary estimates for
lunllx, and ||un||x, . This is exactly the place where the monotonicity of G; and
H,; enables us to obtain better bounds than those which hold in the analogous proof
for a general Banach couple (cf. (2.9) and (2.10) onp. 750f [9]). If p_o+1 < 1 < pso

then [lun | x, = ||Gt, — Gt"*IHXo <[|Gt,|lx, so we have

(72) [unllxo < 1Ge,llx, = 2n for p—ce <1 < po

(i.e. we have also observed that obviously (72) holds also for n = p_oo+1, if p_o is

finite). Similarly [Ju,|x, = Hth—l - thHXl < ||Ht7171||X1 for p_oo +1 < n < poo
and so
(73) lunllx, < Hthﬂ Hxl =yp_1for p_ oo +1<n<pyp+1

(where again the additional case where n = po, is obvious, when ps is finite).

Now let us fix an arbitrary ¢ > 0 and show that (59) holds for this ¢. There
are three cases which must be considered. Case 1 is when there exists an integer
n* in the range v_,, + 1 < n* < vy such that t,«_1 < t < t,~. Case 2 is when
Voo < 00 and t > t, __1. The remaining possibility, Case 3, is when v_,, >
—oo and t <t, 1. Let us first deal with Case 1. We use the notation m,, =
min {||un || x4, tl|tunl x, } and write the sum

0o n*—1 )
Z min{HunHthHun”Xl} = Z My, + My + Z mn
n=-—oo n=-—0o0 n=n*-+1
= I, + T * =+ I+.
We note that, by (72),
n*—1 n*—1 n*—1

(74) I_= Z my < Z Tp =1, 4+ Z Tp.
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0 if poco = Voo

Here we are using the notation z’ = . .
& p—ootl Tp 41 U poo=Vio—1>-00

Our construction of {(z,,yn)} ensures that
1
(75) Ty < ;xm_l whenever v_o, < n < Vs — 1.

n*—n—1

Consequently z, < (%) Tp_1 for v_oo <mn <n* —1 and so

n*—1 n*—1 n*—n—1 —_n*
1 1 -y ot
(76) Z Tp < Z <;> Tpx—1 = Tp*—1 1_ 1 )

N=r_oo+1 N=rv_o+1
where we are adopting the convention that r—" t¥-~+1 = 0 if v_,, = —oc0. If p_o
is finite and equal to v_,, — 1, then
(77)

Tpor1=2y <1+ )0 <A+ ay 1 <(14e)r W Tty .

Combining (74), (76) and (77) gives us that

1—p " S VPO | .
I < z,_1 < . +(14+er " +”""+2)
—r-

-1
_ —n*4v_oo+2 T
(78) = Tpe_ 1<1 T+ <1+e—1_r_1>>

1Y

r
T ST | | _

" 1(1—7‘— ‘ te 1—r-1
On the other hand, if p_,, = v_,, whether or not this quantity is finite, a simpler

version of the preceding estimates gives us that

1

-T

IN

(79) I_ S.In*_ll 1

We next apply very similar arguments to estimate I,. By (73) we have

Poo Poo Voo
(80) L= )" ma<t D> guoi=t ¥ ya1t+ty,

n=n*-+1 n=n*-+1 n=n*-+1

where v/ 10 i poc = Voo

Ypoo—1 Ypooo1 i poo = Voo +1 < 00
ensures that y, < %yn_l whenever v_o, +1 < n < Vs. Consequently y,_1 <
(1)—71*—1-&-71

T

“s s 1 —nt—ltn 1 — " —Veo
(81) Z Yn—1 < Z <;) Yn* = Ynr T T

n=n*+1 n=n*+1

. Our construction of {(x,,yn)}

Yn+ whenever n* +1<n < v, +1. So

where we are adopting the convention that r™ ~¥e = 0 if vy, = 00. If ps is finite
and equal to v, + 1, then

(82) Ypoo1 = Yvoo L1+ Yoo < (14 €y -1 < (1+ e)r"**”“’Hyn*
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and we can combine (80), (81) and (82) to obtain that

I, < typ- (% +(1 +e)r"*_”°c+1>
1 * r1
= ty,- <ﬁ+r" ~Veotl <1+€_1—r—1>>
1 -1
< tyn*<1r1+'1+6_17"1>'

On the other hand, when po, = v+, whether or not p. is finite, we obtain similarly
that

I < tyn*ﬁ-

Summarizing the preceding estimates, we see that in all subcases of Case 1, i.e.
whether or not the quantities pi., and vy, are equal to each other or finite,

—1
(83) I_+I+S(1_T_1+‘1+6—ﬁ>(zn*—l+tyn*)~
We observe that
(84) Tpx—1 + SYn= < A1+ €)K(s, f) for s =tp«_1 and s =t~

and, since the left hand side of (84) is an affine function of s and the right hand side
is a concave function of s, we obtain the same inequality for s = ¢. This, combined
with (83), gives

(85) LA];SAO+Q<;€T+

r—2
€+ m‘) K(t,f)

We can also see that mpy« < A(1 + €)rK (¢, f) since either rzp«_; = x,» holds, in
which case mp« < ||Jtups||x, < Tpr = r@pe—1 < A(1+€)rK(t, f), or otherwise ry,« =
Yn+—1 must hold and then my« < tllup-[|x, <tryn- <tr|Hellx, < A1+e)rK(t, f).
Combining the estimate for m,« with (85) we obtain that, in Case 1,

[e%e) T
. < —
(86) § min {||un || x,, tlunl|x, } < A1 +e€) (T + r—1 T ’ r—1

n=—oo

e+£:2>K@j)

We now turn to Case 2, i.e. when v, < oo and t > ¢, _1. Now we write
My = min {|lun || xp , tllun | xp } and we shall estimate Y07 7, We first observe
that, quite similarly to before, using (72) and (75), we have

~ Voo —1 Voo —1 Voo —1 Voo —1
o= ) e )l <0 30 lwllxo <o) ca+ D @
n=—oo n=-—oo n=p_oco+1 n=v_,+1

IN

Voo —1 Voo—1l—n
, 1
Tp_ 41T g - Ty —1-

n=rv_.+1
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By substituting n* = v in (76), (77), (78) and (79) we obtain that, whatever the
value of p_.,, whether or not it is finite or equal to v_ .,

i r n +r—2
_ Ty
ol r—1 ¢ r—1

AL+ ) <7A_L1 + ‘e + H’) K(t, f).

IA

(87)

IN

Since now v, < oo, there are only two possibly non-zero terms in fo:yw My,
namely m,,_ and m,__+1, and we have to estimate these terms in the two possible
“subcases” (65) and (66). Let us first suppose that (65) holds and so pse = Vo and
M, +1 = 0. One possibility here is that %yyx,l < Yoo and so

My, <tHy, llx) = oo -1 Sy <AL +)rK (L, f).
Alternatively we must have yo, = 0 which implies that

K(s, f) < lim (HGTHX0 +s ||HT||X1) = I for each s > 0.

Consequently Hf||X0~ = limg—00 K (8, f) < oo (cf. [9] (2.2)) and

IN

o luvecllxg = | Hrps o | < Ifllxp < Zoo

< rzy -1 S M1+ erK(, f).

It remains to deal with the second “subcase” i.e. when (66) holds. Then po, =
Voo + 1 and so, by (72), ., < lluw,llx, < v < Too <72y 1. Since t > ¢, 1,
this last term is dominated by (|G| x,. We also have that m,_ 1 <t |[lu, 11l x, =
t||He,_ ||X1 <1+ €)yoo < t(1 4+ €)||H||x,. Combining these estimates and also
using (60), we obtain that

My, + M1 S 7(|Gillxo +trl[Hillx, <A1+ e)rK(E, f)

These estimates combined with (87) show that, in all possible subcases of Case
2

)

6+T2DK(t,f).

= r
E <
(88) mn_/\(1+e)<r+r_1+ —

n—=—oo

An analogous argument, whose details we leave to the reader, shows that (88)
also holds in the remaining case, namely Case 3. Thus, (cf. (86)) it holds for all
cases. We now substitute r = 2 to obtain

i My < A1+4¢€)(4+€) K(t, f) for all ¢ > 0.

n=—oo

This immediately gives (59), since we can of course carry out all preceding steps
of the proof with e replaced by any smaller positive number. This completes the
proof of the theorem, and consequently, as already explained above, also establishes
(58). O
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