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STRONG EXTRAPOLATION SPACES AND INTERPOLATION
S. V. Astashkin and K. V. Lykov UDC 517.982.27

Abstract: We introduce a new class of rearrangement invariant spaces on the segment [0, 1] which
contains the most common extrapolation spaces with respect to the L,-scale as p — oo. We characterize
the class and demonstrate under certain conditions that the Peetre .7 -functional has extrapolatory
description in the couple (E, L) if and only if E belongs to the class. By way of application, we
establish a new extrapolation theorem for the bounded operators in L,,.
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Introduction

The L, spaces serve as the most common and important examples of rearrangement invariant or
symmetric spaces. At the same time, the norms in many other rearrangement invariant spaces to within
equivalence are expressed with the help of L,-norms. In this sense a conventional example is the Zygmund
space Exp L? (8 > 0) of the measurable functions z(¢) on [0, 1] with the finite quasinorm

—1 *
|2l p 15 = sup logy 7 (2/t)2* (¢) (1)
0<t<1

(here and in the sequel z*(¢) stands for a nonincreasing rearrangement of |x(¢)|). As is well known (for
instance, see [1, pp. 22-23] or [2]),

|zleprs = sup (0 0||z]L,). (2)
1<p<oo

These relations are of interest in their own right as regards applications since they allow us to describe
the limit spaces in the extrapolation Yano-type theorems [3] applicable when studying some various
important operators that are met in analysis [1, 4, 5].

More general spaces and constructions are presented in [6,7]. In particular, these articles contain
an extrapolatory description of the exponential Orlicz spaces Exp L® (® is an increasing convex function
on [0,00) and ®(0) = 0). These spaces consist of the functions x = x(t), ¢t € [0, 1], satisfying

1
2]l gxp o = inf{u >0: / <exp<I> (M> — 1) dt < 1} < 00.
u
0

Namely, we have the following refinement of (2) [7, Corollary 1]:

X
allmpe < sup 1120
1<p<oo p

(3)

Inspection of these and other examples prompted the authors to introduce the following general
definition (see our previous article [8]). A rearrangement invariant space E is called an extrapolation space
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(as p — 00) whenever there exists a Banach ideal space F' on [1,00) such that ||z||g < ||||z||z,| . Using
this definition, in [8] we find necessary and sufficient conditions for the Marcinkiewicz and Lorentz spaces,
which are important in applications, to be extrapolation spaces and study the bounds of the extrapolatory
description of rearrangement invariant spaces. Simultaneously, we elucidate a very interesting fact that
the norms in many (but not all) extrapolation spaces E admit the above description with a parameter
F = E consisting of the measurable functions z(u) on [1,00) such that (t) := z(logy(2/t)) (0 < t < 1)
belongs to E; in this case |[z||z = [|Z[|z. The examples of similar relations are (2) and (3). The main
aim of this article is to study the properties of these spaces (we call them strong extrapolation spaces).

The article is organized as follows: In Section 1 we exhibit basic definitions and some preliminaries
of the theory of rearrangement invariant spaces. The main results are exposed in Section2. Here we
characterize strong extrapolation spaces and prove that a rearrangement invariant space E possesses
the above property if and only if Sz(t) = z(#?) is a bounded operator in E. This criterion can be simplified
in one important case that includes the Marcinkiewicz and Lorentz spaces and reduces to the fact that
the fundamental function of the space under study satisfies the so-called A%-condition. At the same
time, at the end of the section we exhibit an example of an extrapolation space whose fundamental
function satisfies this condition and it fails to be a strong extrapolation space. In Section3 we study
a possibility of extrapolatory description of the % -functional .# (¢, f; E, L) under the condition that £
is an extrapolation space. First of all, as it is demonstrated here, this description is guaranteed by the fact
that F is a strong extrapolation space, which refines the corresponding results in the case of the Orlicz
spaces (see [2,7]). Moreover (what is unexpected), under certain conditions the converse statement is also
true and thus F is a strong extrapolation space provided that the JZ-functional admits extrapolatory
description. Finally, in Section 4, we prove an extrapolation theorem that is sharp in a certain sense and
generalizes the Yano theorem.

§1. The Basic Notation and Preliminaries

In what follows, by an embedding of one Banach space into the other we mean a continuous embed-
ding; i.e., X7 C X means that if z € X; then € Xy and ||z]|x, < C|/z||x, for some C' > 0. Writing
X1 = X, for some Banach spaces, we mean that Xy and X7 coincide and the norms of Xy and X; are
equivalent.

We consider real functions on the segment [0,1] or the half-axis [1,00) with the usual Lebesgue
measure p and assume these functions measurable and finite almost everywhere. As usual, we identify
the functions that coincide almost everywhere.

Recall that a function space X is called ideal whenever the conditions y = y(¢) € X and |x(t)| < |y(t)]
imply that x = z(t) € X and ||z|| < [|y]|.

The distribution function n,(7) of a function z(t) is defined as

ng(r) =p{t: |z)| >7}, 7>0.
Two functions z(¢) and y(t) are called equimeasurable if their distribution functions coincide. The rear-
rangement of z(t) is the nonnegative function x*(¢) defined on [0, c0), equimeasurable with z(t), decreas-
ing, and right continuous. This rearrangement is unique. Moreover, it always exists and can be defined
by the formula [9, p. 83]
z*(t) = inf{7 : n,(7) < t}.

In the article we speak of rearrangement invariant function spaces. A detailed exposition of the theory
of these spaces can be found in [9,10]. A Banach ideal space E of measurable functions on [0, 1] is called
a rearrangement invariant space (r.i.s.) if the relations y = y(t) € X and ngy(7) = ny(7) (r > 0) imply
that x € X and ||z||g = ||yl &-

The simplest and important example of an r.i.s. is given by the L, space (1 < p < co) with the usual
norm

0<t<1

f 1/p
fell, = ( [lstoPar) " (0 <p<oe) and el = esssupla(t)
<
0
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If p > g then L, C Ly (with the constant 1). Moreover, Lo is the smallest space among all
rearrangement invariant spaces on [0,1] and L is the largest [9, Theorem 2.4.1]. The L, spaces are
a particular case of the broad class of the L, , spaces, in which the following quasinorm is finite

1
o] (q/@i%ww“);u< <o0) and e, = sup tha* (1)
z|| == T — 00 n T = su xz*(t).
pd p t =1 pee 0§t£1
0
The other examples of rearrangement invariant spaces are Lorentz and Marcinkiewicz spaces. Let
©(t) be an increasing concave function on [0, 1] with ¢(0) = 0. The Marcinkiewicz space M (¢) comprises

all measurable functions z(¢) (on [0, 1]) with the finite norm
S

lllprey) = suD 90(3)/1;*(15)(%.

0<s<1 $
0

The Lorentz space A(p) is defined by the norm

1
mm@zfﬁwwm.
0

An important characteristic of an r.i.s. E is its fundamental function ¢g(t) = |[x (0

designates the characteristic function (indicator) of (0,¢). In particular,
Sare) (1) = @(t), dace)(t) = ¢(1), and ¢r,,,(t) = t"/7 (1 <p<oo, 1 <q<o0).

The space A(p) is the smallest and M(p), the largest among all rearrangement invariant spaces with
the same fundamental function ¢(¢) [9, Theorems 4.5.5 and 4.5.7]. A fundamental function is always
quasiconcave (recall that a function ¥ (¢) on [0, 1] is quasiconcave if 1(0) = 0, 1(t) is positive and increases,
while t(t)/t decreases). A quasiconcave function t(t) is equivalent to its least concave majorant (t);
more exactly, 1/2¢(t) < () < ¢(t) (0 <t < 1) [9, Theorem 4.1.1].

The dilation function of a positive function ¢(t), t € (0,1], is defined as

‘E7 where X(0,t)

t
Mp(s) = sup Pls ), 0<s<o0.
0<t<min(1,1/s) P(t)
The numbers loz . log A
» = lim 08 pld) “O(S), 0, = lim 08 plS) o(s)
s—0+ logs s—oo  logs

are called lower and upper dilation indices of p(t). If ¢ is quasiconcave then 0 <, < d, <1 [9, p. 76].

If (Xo,X1) is a Banach couple (i.e., the Banach spaces Xy and X; are linearly and continuously
embedded into some Hausdorff topological vector space) then we can naturally define the intersection
Xo N X; and the sum Xy + X7 with the following norms

]| xonx, = max [z]|x,
1=0,1

and
]l x0+x, = Inf{{[zollx, + [lz1l[x, : @ = 2o + 21,2 € Xy, i = 0,1},

A Banach space X such that Xy N X; € X C Xy + X is called an interpolation space with respect to
(Xo, X1) if every linear operator T' defined on Xy + X; and bounded in Xy and X; is bounded in X.
An important role in different questions of the theory of operator interpolation belongs to the Peetre
 -functional [11, Section 3.1]:

,%/(t,x;X(), Xl) = inf{HmoHXO + tH.%jHXl rx=x9+x1,x9 € Xo, 21 € Xl}.
For a fixed t > 0, it is a norm on the sum Xy + tX1; and for a fixed z € Xy + X, it is an increasing
concave function in t.

If F' is a Banach ideal space of functions on [1,00) and w = w(p) is a positive function (weight) then
the symbol F'(w) stands for an ideal space of functions = = z(p) with the norm [|z||p@) = [z - w|F. At
last, the expression f =< g means that c¢f < g < C'f for some ¢ > 0 and C' > 0; moreover, these constants
are independent of all or some part of arguments of the functions (quasinorms) f and g.
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§ 2. Strong Extrapolation Spaces and Their Characterization

Let F' be a Banach ideal space of functions on [1,00). Denote by .ZF the space of measurable
(on [0, 1]) functions z(t) such that & = & (p) := [|z|, € F and endow this space with the norm

2]l 2p = lI&all -

It is immediate that ZF is an r.i.s. on [0,1] and L, D ZF D Ly for 1 < p < oo.

DEFINITION 2.1. An r.i.s. E is called an extrapolation space (as p — oo) if there exists a Banach
ideal space F on [1,00) such that E = ZF (to within equivalence of norms). In this case we write E € &.

Define a subclass of & (see [12]). If E is an ris. on [0,1] then by E we denote the Banach ideal
space of functions on [1,00) with the norm

1£1I = [1f (og2(2/8))ll -
DEFINITION 2.2. Anr.is. E is called a strong extrapolation space (E € &) if E = £% (to within
equivalence of norms).

In particular, (2) and (3) show that the Zygmund space Exp L? (8 > 0) and the exponential Orlicz
space Exp L® are strong extrapolation spaces.
One of the main results of this article is the following characterization of strong extrapolation spaces.

Theorem 2.3. For every r.i.s. E on [0,1], the following are equivalent:

(a) E € L&,

(b) Sz(t) = x(t?) is a bounded operator in E.

To prove Theorem 1 and some other statements, we need the following lemma.

Lemma 2.4. The operator Sz(t) = z(t?) is bounded in an r.i.s. E if and only if |Sz*||; < C||z| 5
for some C' > 0 and all x € E.

PROOF. Since necessity is obvious, we prove sufficiency. Let x € £ and 7 > 0. If
A={te[0,1]:|z(t)| > 7} and B = {t € [0,1] : |z(t*)| > 7}
then B = k(A), with x(u) = y/u. Hence (for instance, see [13, Lemma 9.5.1]),

J p{t:ax* (t)>7} J
u u
p{t: |Sz(t)| > 1} =wu(B) = / — < — = uft: Sx*(t) > 7}
2 2
J 2V ) Vu

Thereby (Sz)*(t) < Sz*(t) and the condition of the lemma implies
Sw ¢ B and ||Sal < |S2* ] < Cllall. O
PROOF OF THEOREM 1. Let z = z(t) be measurable on [0, 1]. Consider the function

'%(t) = Hx||log2(2/t) (0 <t < 1)

Since
2527 (p > 1);

DN | =

2], = 12" X0,2-p1yll, =

therefore, [|Z||; > 1|z 5. In view of the definition of strong extrapolation space, the condition (a) of
the theorem is equivalent to the inequality

H57||E < C||$||E (4)
valid for all z € E and some C > 0.
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First, we assume S to be bounded in E. Since ||S"z|| 5 < ||S||"||z]z (n = 1,2,...), we infer

57(2ip+1) = ”pr < 2HJU*X[(),pr)Hp
o 00 )
_9on _on+
<2 [l X antty goanyll <2327 (@77
n=0 n=0

for all p > 1 or equivalently

2(2t) <2) 2728 Har(t) (0<t<1/2).
n=0

Hence,

o
I122t)lp <2 27" |IS|"H |l2llp < Cillellg.

n=0

Since the norm of the dilation operator oz (t) = z(¢/2) is bounded in every r.i.s. [9, Theorem 2.4.4],
the last inequality implies (4) with C' = 2C}.
Let now E = .Z%, i.e., the condition z € E implies 7 € F and (4). If t = 277+ (p > 1) then

(%) < 2" (27%) < dfla"xp 2, < 4lla”ll, = 43(2).

Therefore, ||Sz*||; < 4| Z| 5 < 4C||z| 5. Applying Lemma 2.4, we conclude that S is bounded in E. O

Corollary 2.5. An r.i.s. E is a strong extrapolation space if and only if there exists a constant
C > 0 such that

<Cllzle
E

00
Z H.’L‘*X[272n7272n+1) an[2f’n’2*n+l)

n=1

forallz € E.

PRrOOF. First of all, since the dilation operator is bounded in the r.i.s. E [9, Theorem 2.4.4], we
obtain

- <H || <
X 2
2 = E >

[e.e]
Z z* (2_k+1)X[2—k’27k+1]
E

[o¢]
Z z* (2_k)X[2—k72—k+1]
k=1 E k=1

This inequality and the elementary inequality
2 (27H) < 2l xporg-eenll, S 2727 (1< k< o)

imply that

<|z||lg <4
E

oo
Z Hx*X[z—k,Q—kH] ”kX[z—k,2—k+1]
k=1

o0
Z |’1’*X[2—k,2—k+11 HkX[z—k,2—k+1]
k=1

E

The claim results from the last relation and Theorem 2.3. [

REMARK 2.6. While discussing (2) in [14], the attention is payed to the fact that (2) remains valid
after the replacement of the Ly-norm of z(t) with the “cut off” Ly-norms |[2*xjp-» o-r+1)l, (k=1,2,...).
Not diminishing the role of this phenomenon that was used by the authors in the study of some questions
in [14,15], we observe that it has no extrapolation sense since similar relations are valid in any r.i.s.
(see (5)). Theorem 2.3 shows that the problem is in the inverse change of the “cut off” L,-norms by the
“complete” (or, as in Corollary 2.5, “shifted” Ly-norms [|z*x[p-2t o-2k41y [k b =1,2,...).
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REMARK 2.7. As is easily seen, we can use the seminorm
1715, = 1 X0

(po > 1 is a fixed number) rather than the norm in E in Theorem 2.3.

REMARK 2.8. Instead of the Ly-scale we can also examine the scale of the L, , spaces (1 < p < 00)
for a fixed ¢ € [1,00] defining the ZF, space as comprising all functions z = z(t) for which &, , =
€2.4(p) == ||z|/pq € F. Applying the arguments of Theorem 2.3, we can demonstrate that the conditions
(a) and (b) in the statement of this theorem are equivalent to the following:

() E = 25, for every q € [1,00] (e, el = | 2]y o004l (= € E)):

(d) there exists ¢ € [1,00] such that £ = fg,q.

In some important cases the condition (b) ensuring the property of an r.i.s. to be extrapolation space
is equivalent to a much simpler condition. Recall [8] that a nonnegative function ¢(¢) on [0, 1] meets
the A2-condition (p € A2?) whenever there exists C' > 0 such that

o(t) < Cop(t?), 0<t<1, (6)

for all 0 <t <1.

Proposition 2.9. Given an r.i.s. E on [0,1], we consider the following conditions:

(i) Sz(t) = x(t?) is a bounded operator in E,

(ii) the fundamental function (t) of E meets the A%-condition.

Then (ii) results from (i). Conversely, if E is an interpolation space with respect to the couple
(A(p), M(p)) of Lorentz and Marcinkiewicz spaces (in particular, coincides with A(¢) or M (y)) then (i)
results from (ii).

PRrROOF. To prove the implication (i)=-(ii) it suffices to write the condition of boundedness of S for
the characteristic functions x[p4 (0 <t <1).

(ii)=(i) For E = A(y), the boundedness of a linear operator continuous in the space of measurable
functions with respect to convergence in measure is equivalent to its boundedness on the collection of
characteristic functions [9, Lemma 2.5.2]. For the operator S this is equivalent to (6).

Examine the case of a Marcinkiewicz space. First of all, if ¢ € A? then

p(t)Sz*(t) = p(t)a* (t?) < Cp(t*)z*(1*) < Coqul o(s)z”(s) < Cllzllpr
s<
for every x € M(yp).
It is immediate that the condition ¢ € A? implies that d, = 0. Hence, using the last relation and [9,
Theorem 2.5.3|, we infer

Sx* < " sup Sz*(t)e(t) < C'Cllz .
| () < 0<t21 (t)e(t) < 121 pr()

Thereby it remains to refer to Lemma 2.4.
At last, if E is an interpolation space with respect to (A(y¢), M(p)) (¢ € A?) then by the previous
arguments S is bounded in A(yp) and M(y). Hence, S is bounded in E. O

Theorem 2.3 and the last proposition imply the following result which strengthens Theorem 2.3
in [12].

Theorem 2.10. Every r.i.s. E which is an interpolation space with respect to the couple (A(yp),
M (p)) (in particular, E = A(p) or E = M(yp)) is a strong extrapolation space if and only if ¢ € A2

The following statement resulting from the last theorem was established for the first time in [§]
(see Theorems 2 and 3).

204



Corollary 2.11. If ¢ € A? then

o0
lzllasrey = s @)zl and lz]la,) = / 2,277 (277) dp.
Sp<oo Y
In the concluding part of the section we demonstrate that there exists an r.i.s. failing to be a strong
extrapolation space and its fundamental function meets the A?-condition. More exactly, we construct
a closed subspace of the Marcinkiewicz space M (), with ¢ € A% where the operator S does not act.

EXAMPLE 2.12. Let ¢ be an increasing concave function on [0, 1] such that ¢(+0) = ¢(0) = 0 and
¢ € A2, Define the sequence t, € [0,1] by induction as follows: ¢y = 1 and the points ¢, are chosen
arbitrarily so that

2
90( nfl) >n
P(tn)
Clearly, t,, — 0. We put
=1
Z(t) = o 3 X(#2,t2 (t)
; S0(1%71) (thoty, 4]

and Ey = {y € M(y) : there exist B > 0 and § > 0 such that y*(t) < Bz(f8t) (0 <t <1)}. It is easy to

see that Ej is a linear subset of M (). Define E as the closure of Ey in M(¢). Then FE is an r.i.s. endowed

with the norm of M (). In particular, the fundamental function of this space is pr(t) = ¢(t) € A%
Show now that z1(t) := z(t?) ¢ E. It suffices to check that

yienéo lz1 = yllpr(p) > O (7)
Let y € Ey. Applying the well-known inequality [9, Theorem 2.3.1]:

la = bllarepy = lla™ = 0%l as(p)s

we obtain
21 = Yllaroy 2 121 = 4" are) 2 1@ = ¥7)X 2 il g (8)

Choose a sufficiently large n € N so that

@(t%—l) ( 1) 2
> 2B and 1"‘* tngtna
‘P(tn) B

where B > 0 and 8 € (0,1) are such that y*(¢) < Bz(ft). In this case

@1 =y )Xz | gy 2 1@1(E0) = BEBO)IX(22 /8,801 01
~ (aaltn) = Bole2 ))ltn — 2/8) > (a(62) — Ba(E1)) ()

N (sO(iii) - ¢(t§_1))¢(ti) - <<p(}fn) - s@(tg_l))so(ti)

_ 1 . Bop(ty) 2 ‘P(t%) 1 i
B ¢(tn) (1 So(t%_ﬁ)@(tn) ~ o(t,) 2 2 20"

Hence, (8) implies the inequality
1
1 = yllar(p) = 20"

where y € Ey, and thus (7) is proven. Now, Theorem 2.3 guarantees that the r.i.s. F is not a strong
extrapolation space.
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§ 3. Extrapolatory Description of the
 -functional for the Banach Couple (ZF, L)

Theorem 2.3 implies that every r.i.s. presenting an interpolation space with respect to a couple
of strong extrapolation spaces (Ep, E1) is a strong extrapolation space. Here we demonstrate that
the J# -functional (¢, f; E, L), with E € &, has extrapolatory description, thereby generalizing
the corresponding earlier results for the case of the exponential Orlicz spaces from [6,7]. Furthermore,
it will be proven that the converse is also true under certain conditions; i.e., if the J#-functional admits
extrapolatory description then F € . &.

Theorem 3.1. Let E be an r.i.s. on [0, 1].
(i) If E € L& then

H(t, f; B, L) X<%/(tv||f”log22/u;E‘7 Leo), (9)
with the constants independent of f € E and t > 0.
(i) If for some Banach ideal space F on [1,00), F D Lo, we have

H (b, 3 By Loo) = A (4, || fllp; F Loo[1,00)), (10)

with constants independent of f € E and t > 0, then the fundamental function ¢ of E satisfies the A2-
condition.

To prove the claim, we need several auxiliary assertions. The first of them is actually known; however,
we give its proof for the sake of completeness.

Let E be an ri.s. on [0,1], E # L. Then its fundamental function ¢(¢) satisfies the condition
limy 04 ¢(t) = 0. Without loss of generality, we may assume that () is strictly increasing on [0, 1] and

p(1) = 1.
Lemma 3.2. If f € F and 0 <t <1 then

1 X001y llE < H(t, [ E, Leo) < 2/ f*X[0,0-1 ()] |1 2-

PROOF. Since J#(t, f; F, L) = H (t, f*; E, Lo ), it suffices to consider the case of f = f*. On
the one hand, f = g+ h, where g := fx[o,-1(s)] and h := f —g. Then

H(t, [ E, Loo) < |l9llE + tlhlloo < | fX0,0-1ey 1B
+ e W)X .- @nllE < 201X 0,0-1 0l E5

and the right-hand side of the inequality is proven.
Conversely, if f = fo + f1, where fo € E and f; € Lo, then

[ follz + tll filloo > [l foxpo,e—1 @y llE + Il filloo X010 | E
> |[(fo + fu)Xjo,0- 1@l E = 1 FX[0,0-1 00| E-

Taking the infimum over all representations, we obtain the left-hand side of the inequality. [

Let now E € &, i.e., E = %p, with F' a Banach ideal space on [1,00). If E # Lo, then there exists
f € E such that lim,, ,, || f||, = co. Hence, the function

Y(u) = ([ Xjuoo) P (u>1) (11)

enjoys the relation lim, , ¥ (u) = 0. Without loss of generality, we may assume that 1) is strictly
decreasing on [1,00) and ¢ (1) = 1.
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Lemma 3.3. Ifa € F is nonnegative monotonically increasing on [1,00) and 0 < ¢t <1 then
laX(y—1(t),00) |7 < H(t, a5 F, Loo[1,00)) < 2[|axyp—1#),00) | F-
ProOOF. Consider the representation
a=>b+c¢, whereb=axy-1()), ¢c=0a—b.

Since a(s) is nonnegative and increasing, by the definition of % -functional we see that

H (t,0; F, Leo[1,00)) < [b]|F +t||C”Loo[loo < llaxp-1(1) 00l 7 + ta( (1))
< llaxpy-1(t).00) | F + a@ () xw-1(1).00) lF < 2HGX[¢ oo) |l -

Conversely, if a = ag + a1, with ag € F and a; € Loo[l, 00), then

laollF + tllarll Leopr,00) = Haoxw oo)llF + HalHLoo[l oo) IX[p=1(t),00) | 7
> [[(ao + a1)x[y-1( HF = llax(y—1(t),00) | F-
Taking the infimum over all representations on the left, we arrive to the needed inequality. [

In what follows, a connection between the fundamental function ¢ of the extrapolation space £ = %
and the function ¢ defined by (11) plays an important role. In particular, if £ € & then

b() = Xfuoo) |5 = [IXfu,c0) 1082(2/8)) | = 9(27%)  (u > 1);
hence,
o(t) = P(logy(2/t)) (0 <t <1). (12)

In the general case the following claim is valid: for every h € (0,1), there exists A = A(h) > 0 such
that
Y(hlogy(2/t)) < Ap(t), if 0 <t <217k (13)

Indeed, if p > hlogy(2/t) then t'/? > tm > 271/" and the definitions of ¢ and ¢ imply that
©(t) > C7127Vhy(hlogy(2/t)), where C is the constant of equivalence of the norms in E and .Zp.
Thereby the relation (13) with A = 2/2C is true.

To prove the second part of Theorem 3.1, we will use the next statement.

Lemma 3.4. Let E = %, where F is a Banach ideal space on [1,00), and let ¢ be the fundamental
function of E. Then the following are equivalent:
(a) there exists C1 > 0 such that

0(t) < CLIYPX 1101 .00) | P (14)

forall 0 <t <1;
(b) there exist Cy > 0 and 0 < h < 1 such that

p(t) < Corp(hlogy(2/t)) (15)

for all 0 < t < 211/,
PROOF. First, we assume that (b) holds. If 0 < ¢ < 2!~/ then the definition of ¢ yields

1
o(t) < CollX[h1ogy(2/t),00) | F < 22 M Col[tFRCTD 410 (27 00 || F
< 2P|t P X 10y (2/8),00) || -
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Moreover, 1! is decreasing and (13) implies that
2
Y H(Ap(t)) < hlog, - if0<t<2-l/h

From here and the last relation we infer

p(t) < 2V ColltYPX g1 (A1) 00 | F-

At the same time, Lemma 3.3 and the concavity of the J# -functional yield

[P X 1 (A1) 00) | P < H (Ag(t), t/7; F, Log[1, 00))
< A (p(t), 875 F, Loo[1,00)) < 2417 X y-1(o(1)) 00 || F-

Thus, (14) is proven for 0 < ¢t < 2'71/" and thus for all 0 < ¢ < 1.
Examine the converse implication (a)=-(b). Let h be an arbitrary number from (0,1/2). In this case

if0 <t <2-Yh then t < 1/2. Thereby 11—01%2th < —% and ¢h'logy " (2/t) < 9—(2h)~t Hence, assuming
that hlogy(2/t) > v ~1(p(t)), we obtain

—1 o —1 _ -1
1P X g1 (o) ooz | < 87152 B Ixgy o ey 00y [ < 27 B0 0(8).
Thus, if h € (0,1/2) is so that 212" ™" < 1 then (14) yields
o) < CLIEPXpp-1(o(0)),00) | F
< O Px 1 (o)), mtoga 2/ |7+ CLllEPXn gy (2/8),00 |2
< C127% (1) + Crip(hlogy(2/t)) < (1/2)p(t) + Crib(hlogy(2/1));

hence,
p(t) < 2C1(hlogy(2/t)) (0<t<271/h),

Since the last inequality is a direct consequence of (14) in the case of hlogy(2/t) < ¥ ~1(p(t)), the lemma
is proven. [

ProOOF OF THEOREM 3.1. Since for £ = L, both statements of the theorem are obvious, we confine
exposition to the case of ¥ # Lo,. Thereby we may assume that the fundamental function ¢ of F satisfies
the conditions stated before Lemma 3.2. Since ¢(1) = 1, we have ||f||g < || f|lc (f € L) and thus

At [ Leo) = | flle - (82 1) (16)
Moreover, [lal|z < [|allf[1,00) (@ € Loo[1,00)) and, therefore, if a € E then
H (t,0; B, Log[1,00)) = |lallz (¢t > 1).
This relation and (16) imply that under the condition E = £ we have

H (b, 3 By Loo) = A (4, [|f 13 B, Loo[1,00)) (8> 1).

Thus, in view of Lemmas 3.2 and 3.3 combined with (12), the statement (i) results from the relation

() 1p
(] rera)
0

where V(t) := logy(2/¢ 1 (t)).

=M lpxyv @ eollz  (0<t<1), (17)
E
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First of all, if p > V(¢) then

0 1/p
( / f(s)? dS) > o OYPII£lp = o YYD £
0

Since 11_01%)2;2 > —1 (0 < z < 1), the definition of V() and the previous relation yield

0

([ rora)” =i ozvor

0

hence,

1
_ 2 5lIflxv .ol (0<t<1). (18)
E

() 1p
([ rera)
0

To prove the reverse inequality, we may assume that

{s€[0,1]: f*(s) > 0} C [0, (¢)]- (19)
If 2177 <~ 1(¢) (which is equivalent to p > V/(¢)) then
21-p

1/p
f*(21_p)§2< / f*(s)pds) < 2 Xy 60y (0)-
0

In view of (19),
1£lz = 117 @)z < 20 loXv @) ,00 I 5-

On the other hand, since FE is a strong extrapolation space,

0 1/p
([ rora)
0

_<Clfle-
B

The last two relations yield

e 1/p
(] rora)
0

which along with (18) implies (17). Thus, (i) is proven.
Proceed with the proof of (ii). First of all, since F' D L[1,00), we have

_ <20 flloxpv o) .00)ll 5
E

H (t,0; F, Lo[1,00)) < [la]lp (£ =1)

for a € F. This relation, (16), and (10) imply that £ = ZF. Hence, in view of Lemmas 3.2 and 3.3
(we may assume that the function ¢ defined by (11) satisfies the conditions before the last of them) and
the relations (10), we infer

o1

(] rore),

=AM FllpX-1(8),00)lF (0 <t <1).
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Choosing f = x[o,u) and t = p(u), where 0 < u < 1, we conclude that

p(u) < [u'’?|p < ClluPX -1 ()00 | -

Thus, Lemma 3.4 yields (15). This fact and (13) imply that

p(u) < Catp(hlogy(2/u)) = Coib((h/2)logy(2/u)?)
< Catp((h/2) logy(2/u?)) < C2A(h/2)p(u?)

for some h € (0,1) and all 0 < u < 2/2° V% je., o € A%, The theorem is proven. [

As is known, there exist Marcinkiewicz spaces M(p) € & such that ¢ ¢ A? [8, Example 1]. At
the same time, it follows from Theorems 2.10 and 3.1 that

Corollary 3.5. Ifanr.is. E is an interpolation space with respect to a Banach couple (A(p), M(p))
(in particular, if E = A(yp) or E = M(yp)) then the following are equivalent:
(i) there exists a Banach ideal space F on [1,00) such that F' O Ly[1,00) and

a%/(t’ f; E, Loo) = ‘%/(ta HfHP;Fa LOO[I,OO)),

with constants independent of f € E and t > 0;

(ii) ¢ € A2

In both cases the relation from the condition (i) is fulfilled for F' = E.

EXAMPLE 3.6. Let E be an exponential Orlicz space Exp L® constructed on using e®®) _ 1 with @
an increasing convex function on the half-axis (0, 00) and ®(0) = 0. As is well known [16,17], Exp L? =

M(p) (to within equivalence of the norms), where p(u) = 1/® !(log, 2/u). Since the function &1 is
concave then

@' (logy(2/u?)) < @71(21ogy(2/u)) < 207 (log,(2/u)),

o(u) < 2¢(u?), and thus ¢ € A%, Therefore, Exp L® € .& and
H (t, f;Exp LT, Loo) = I flpX(y-1(t),00) lF - (0 <t <1).
In this case ¢~ 1(t) = ®(1/t) (0 <t < 1) and, as it was demonstrated in [8], F' = Lo ((27%)). Thereby

H (4, [;Exp L®, Log) X sup % (0<t<1)

p>®(1/t) ®-1(p)

or

H (L, f3 Loo, Exp L®) <t (1/t, f;Exp L®, Loo) < t sup H,lep (t>1).
p>®(t) o-1(p)

The last relation coincides with the statement of Proposition 1 in [7] (also see Theorem 2 in [6]) to within
change of the variable.

In the power case, i.e. ®(t) = t°, we arrive at the classical Zygmund space Exp L? for which a similar
relation

t%/(t’ f’LOC)?EXpLB) =1 sup ”pr = tsupw

= t>1
p>t6 pl/ﬁ p>t D ( )

is valid for all # > 0 [2, Theorem 2].
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§4 A New Extrapolation Theorem

As usual, let z* =1 fo s)ds. Given an r.is. E, define E(log™!) as follows: this space
consists of the funct1ons m(t) Wlth z**(t)log, 1 2/t € E and is endowed with the norm 12l paog—1) =

|z**(t) logy ' (2/t) | z- These spaces arise in the theory of interpolation of weak type operators [9, Chap-
ter II, Section6] as well as in studying various questions of the geometry of rearrangement invariant
spaces (for instance, see [18, Theorem 2.17]).

First, we demonstrate that if E is a strong extrapolation space then the replacement of two “stars”
with one “star” in the norm of E(log™!) leads to an equivalent functional.

Proposition 4.1. Let E € .7 &. Then E(log™!) consists of all functions z(t) such that
z*(t)logy H(2/t) € E
and
12| o1y = I|2* logy * (2/1)]| - (20)
PROOF. Since z**(t) decreases, we obtain the inequality
[ (8) logy ' (2/8) - xp /2|y < 2012 (1) - Xp/2.8/0) |l 5
< 6|2 (t) logy " (2/) - Xp1/aa/21]|

Hence,
12 [l piog—1) < [ (8) logy 1 (2/t) - Xj0.1/2)|| 5 + || (8) logs " (2/) - xp1 /2.1 || 5

< 7| () logy ' (2/8) - X[o,1/2| -
Assume further that ¢ € [0, %] In this case

0o 00 00
**(t) _ 1 *( )d < 1 *(t2n+1)t2n _ *(t2n+1)t2n_1
T n T (s)das < m T T .
":0t2n+1 n=0 n=0

Hence,

o0 n+1

_ n _ 2\ logy(2/t2") on_

1) ] L9 /4) < *t2+11 1 2 21
z ( ) Og2 ( /)— n}:()x ( ) Og? t2n+1 10g2(2/t)

£ (rma () ()

where as before Sx(t) = z(¢?). By Theorem 2.3, S is bounded in E and so

1% 10g—1) = H‘/E**(t)l‘)& (2/1) HE

<7(Z||s||”+lzn+2 2")Hx Vlogy  (2/8)], = Clla* (8)logs (/1) .
n=0

In view of the inequality z*(¢) < 2**(t), the reverse inequality is obvious and the claim is proven. [J

Corollary 4.2. Under the conditions of the previous proposition E (log_l) is a strong extrapolation

space. Moreover, we have E(log™!) = Zﬁ(l/p)’ where Hf”E (1/p) ° = || f/pll 5

PROOF. The relation (20) indicates that the boundedness of S in E implies its boundedness in
E(logfl). Therefore, by Theorem 2.3 this space is also a strong extrapolation space. The last assertion

—~——

follows form the equality E(log~') = E(1/p) which can be checked directly. [
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Theorem 4.3. Let T' be a bounded linear operator in L, for all p > po > 1 such that for some
C>0
1T, r, <Cp (0= po). (21)

Then T is bounded from E into E(log™") for all E € ./ &.
Furthermore, this statement is sharp in the following sense: there exists a linear operator T satisfy-
ing (21) and such that its boundedness from E € . & into an r.i.s. F implies the inclusion

E(log™") C F. (22)
PROOF. The estimate (21), Corollary 4.2, and Remark 2.7 yield
IT2] puog-1) < CilllTzlp/pll5,, < Colllllollz, < Csllzle-

As Ty we take the adjoint of the Hardy—Littlewood operator, i.e.,

1
Tox(t) = / m(s)ds‘

S

This operator is bounded in L, for 1 < p < oo and its norm equals ||Tp|| L,—L, = P- In accord with

Theorem 4.3 Tp is bounded from E into E(log™?) for all E € .#&. We now prove (22) assuming that T}
is bounded as an operator from E into an r.i.s. F.
Let € E(log™!). For some y € E, we have

z”(t) < y(t)logy(2/t) (0<t<1)
and the properties of rearrangements [9, p. 93] yield
z"(t) < (y(t)1oga(2/1))" < y*(t/2)logy(4/t) < 2*(t) log,(2/t),

where z € E. Put 21(t) = 82*(¢?). Since F is a strong extrapolation space, by Theorem 2.3 2; € E and

Vit t
z1(s)ds ds . 1 . .
Toar() > [ 205 2o [ L <4108 ] > 20 lowa(2/0) - xpa/a 1) 2 2 (O (0)
t t

If Ty acts from E into F then Tpz; € F and x € F due to the previous inequality, i.e., (22) is fulfilled. O

REMARK 4.4. If E = Ly, then (see (1)) the space E(log™!) coincides with the Zygmund space
Exp L'. In this case Theorem 4.3 implies the claim of the classical Yano theorem; i.e., if (21) holds then
T is bounded from Lo, into Exp L.

REMARK 4.5. In one particular case the statement of Theorem 4.3 is a consequence of the following
interpolation theorem (see [19]). Let 1 < p < co. Assume that an r.i.s. E is an interpolation space
between L; and L and logy(2/t) € E. Then every linear operator A of weak type (1,1) bounded in L,
is bounded from E(log) with the norm ||z||gaog) = ||7*(t) logy(2/1)|| £ into E.

If now T' = A* (i.e., T is the adjoint of A) then under the conditions of this theorem 7" is bounded from
E'into E'(log™!), where E' is the r.i.s. associated with E [9, p. 65]. Observe that by the Marcinkiewicz in-
terpolation theorem [11, Theorem 1.3.1] the norm of this operator satisfies the estimate (21). At the same
time, the conditions of this theorem are much more restrictive and it does not “cover” the statement
of Theorem 4.3. To justify this fact, we may use the construction that is briefly described in [20, Sec-
tion5.9]. Let ¢(p) (1 < p < 3/2) be an arbitrary function such that lim, 1 ¥)(p) = co. Then there exists
a convolution operator A bounded from Ly into Ly for all p € (1,3/2), |All, ;< [[AllL,— 1, < ¥(p)

but not of the weak type (1,1). In this case, if ¢(p) < C(p — 1)~ for some C' > 0, then T = A* satisfies
the conditions of Theorem 4.3 but fails to satisfy the conditions of the corresponding theorem in [19].
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