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MEAN VALUES OF POWER SERIES
T. M. FLETT

This paper gives a unified account of a body of work on
mean values of functions regular in the unit disc, relating
particularly to the fractional derivatives and integrals of such
functions.

Two types of fractional derivative and integral are dis-
cussed. For each of the two types of fractional derivative
considered, a function analogous to the Littlewood-Paley g-
function is defined, and the properties of these two g-type
functions are discussed. The results obtained here include
several new inequalities, and, in particular, an extension
(Theorem 5) of a theorem of Hirschman for indices less than or
equal to 1.

The remaining contents are as follows. In §4 the Hardy-Littlewood
maximal theorem is applied to obtain an inequality for fractional deriva-
tives. In §10 an auxiliary theorem equivalent to one of Hardy and
Littlewood is proved, and this is used to obtain a new proof of a theorem
on majorants. In §§11-12 new proofs of the Hardy-Littlewood theorem
on fractional integrals and of some related results are given, and in §13
a theorem of Hardy and Littlewood on the convolution series of two
power series is completed and extended.

The results obtained have obvious applications in the classical
theory of Fourier series, via M. Riesz’s theorem on conjugate functions,
but these are not stated explicitly.

2. Notation and theorems used. We assume throughout this
paper that ¢ is a function regular in the unit disc 4 = {z€C: |z]| < 1},
and that

P() = S ez (zed).

We write

Mw; 0) = {o=| Ip0e pao}” @ <p< 4o,

M(p; ) = M..(p; ) = sup | p(0e®)] .

It is familiar that if 0 < p <+ o, then M,(p; p) increases with p,

and therefore tends to a finite limit or + o as p—1—. We define
2.1) A (p) = lim Myp; ) (0<p = +o0),

the value + o being allowed. The class of ¢ for which the limit in
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(2.1) is finite is, of course, the class H?. It is familiar that if » € H?,
then ¢ has a radial limit ¢(e*®) = lim ¢(pe’®) for almost all 6, and that
prl—

AP = { o=\ 1o ra” @ <p <+,
AN(P) = A+ap) = €58 sUP lp(e®) | .

For any real- or complex-valued function f measurable in the in-
terval [—7, 7] we write

A Af) = {51%_8_| £(6) if‘dﬁ}”p 0<p< +o),

ANf) = A +o(f) = esssup | f],

the value + c being allowed. The class of f for which _#Z(f) is
finite (where 0 < p < + ) is the class L*(—m, 7).

For any number p used as an index (exponent) and such that
1< p< +0c, we write p’ = p/(p — 1), so that p and p’ are conjugate
indices in the sense of Holder’s inequality. We extend this notation
to include p = 1 and p = + o by interpreting 1/0 as +c and 1/+ o
as 0. All indices and other parameters are assumed to be finite except
where otherwise stated.

Any inequality L < R quoted or proved is to be interpreted as
meaning ‘if R is finite, then L is finite, and L < R’.

We use A(b, ¢, ---) to denote a positive constant depending only
on b, ¢, ---, not necessarily the same on any two occurrences; A by
itself will denote a positive absolute constant. We also sometimes
write B for constants of the form A(b, ¢, ---); these too are not
necessarily the same on any two occurrences.

We collect together here a number of known theorems which we
use in the course of our proofs.

THEOREM A. Let

1,1 130,
P q

p=1, g¢=1, L=
Tr

let f, g be real- or complex-valued functions measurable on [—x, 7],
and let

ho) = 5= 70 - Doyt .

Then
A () = A () A (9) .
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This is a well-known inequality of W. H. Young (see, for example,
[22, i. p. 3T]).

THEOREM B. Let f be a function measurable on the interval
10, +oof, let f(w) =0 for x>0, and let Fy(x) be the Riemann-
Liouwville integral of f of order 6 with origin 0, t.e.

Fi) = ol — 0wy -

If x> —1 and either
k=l=1,0>1l -1k, or k>1>1, 6=1/l —1/k,
then

+ 11
0

{S:“x—l—kMF;(x)dx}”k < Ak, 1, 5, x){g " it f’(x)dm}

For ¢ > 1/1 — 1/k this is essentially an elementary application of
Holder’s inequality; for 6 = 1/l — 1/k, the result lies deeper, the case
A = —1/l being the Hardy-Littlewood theorem on fractional integrals
of real functions (see [5, Th. 2]).

THEOREM C. If @€ H?, where 0 < p < +co, then ¢ can be ex-
pressed in the form ¢ = @, + @, where ¢, and @, are regular and
have no zeros im 4, and

A (Pi) S 2.4 () (1=1,2).
This is a familiar theorem of Hardy and Littlewood ([8, p. 207]).

THEOREM D. If 0 < p < + < and ¢ = max{0, 1/p — 1}, then
ntle,| £ AD) A (P) .

This also is due to Hardy and Littlewood ([12, Theorem 28]).

THEOREM E. Let 0 <9 <1, and let S(6) = S,(6) be the open subset
of 4 bounded by the two tangents from the point e to the circle with
centre 0 and radius 7, together with the longer arc of this circle
between the points of contact. Let also ¢ be regular in 4, and let

O(0) = sup | p(2) | .
ze S8(0)
Then for 0 < p £ +
A (P) = A, N A (P) .
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This is the Hardy-Littlewood ‘ Complex Max’ theorem (see, for
example, [22, i, p. 278)).

THEOREM F. Let ¢ be regular in 4, and let

T, . (6) = {S:,(l _ p)o+k—zd‘0$; l{?i’(f@:;:)llk dt}”k .

If p >0, k=2, 0> max{l, k/p}, then
'///P( Tk,a) é A(ky py O-)V‘//p(g)) .

This is one of the consequences of the Littlewood-Paley g-theorem
(see [3, Th. 15]).

THEOREM G. Let fe L*(—mx, w), where p > 1, let the complex
Fourier series of f be >.=..v.e""?, and let y(z) = D1 V.2 (2€ 4). Then
A ) = AD)AZ (f) -

This is equivalent to M. Riesz’s theorem on conjugate functions
(see Hardy and Littlewood [9] for further explanations).

In addition to these theorems we also make extensive use of
Holder’s inequality, and of Minkowski’s inequality in the form

1/k

{Jo@aa{{s@, wrwav} T = (rwav{ @, nowas}”

where k > 1, and f, g, h are nonnegative. We use also the analogous
result for £ = + o, namely

sup {[ @, )y} < [{sup 7o, v}y .

3. Fractional derivatives and integrals, first type. The defini-
tion of fractional derivative and integral which is used in §§3-18 is
as follows. Let @ be defined as in §2, i.e. @ is regular in 4, and

P@) = Sezt  (zed).

Then for any 8 = 0 the fractional derivative #°p of @ of order £ is
given by

(3.1) Fp(z) = ﬁ'; nle,t (2 4).

Clearly #°¢ is regular in 4, and
(3.2) P(Fp) = 91
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for all nonnegative 3, 7.

The corresponding definition of the fractional integral applies only
to functions vanishing at the origin. Thus if ¢(0) = ¢, = 0, then for
any a = 0 the fractional integral #,p of ¢ of order a is given by

(3.3) I.p(2) = z:; n-e,z*  (zed).

As for the fractional derivative, the fractional integral J,p is regular
in 4, and

(3.4) IS P) = i

for all nonnegative «, .

When ¢(0) = 0, (3.1) and (3.3) can be used to define &, and ¥#¢p
for all real a, B (so that J,p = 9 *p for all real a), and then (3.2)
and (3.4) hold for all real «a, 5, 7.

The functions ¢, and #°¢p defined above seem to have been first
studied by Hadamard [7]'. For a > 0, i~*d,p(pe”) is the Weyl frac-
tional integral of order a of the function -~ p(pe®), and for any
positive integer m
am

0
50 P(0e™) .

Thus the definitions (3.1) and (3.3) correspond roughly to differentiation
and integration with respect to 4. We note also that if m is a posi-
tive integer, then
m — a\"
(3.5) Pp(z) = S P(2) ,
2

so that ¢ has its traditional meaning of z?;l—
2

For a > 0 the fractional integral ¢, is connected with ¢ by the
relation
; 1 (° -l 0\ A0
3.6 dap(06™ :___S (l ﬁ) “)—,
(3.6) P(0e*) T I\ % ploe”)—

where 0 < p < 1; this relation is easily obtained by term-by-term in-
tegration, using the formulae

(3.7)
p‘”gp(log p/0) o™ 'do = S (log 1/s)*'s"'ds = Swt“—‘e*“dt =n"[(a),

! Hadamard writes 2¢ in place of our 9¢ (for all real 8). We have followed Hardy
and Littlewood in using inferior letters for integrals and superior letters for deriva-

tives.



468 T.M. FLETT

where a > 0,n > 0, 0 > 0.

The formula (3.6) was obtained by Hadamard [7, p. 157], but does
not seem to have been used by subsequent writers on fractional de-
rivatives and integrals. In §§4-12 we develop the theory of the
functions #¢ and #,p, making systematic use of the formula (3.6).

4. As our first application of Hadamard’s formula (3.6), we
prove:

THEOREM 1. Let S,(0) be the kite-shaped region defined in Theo-
rem E, where 0 <7 <1, let

o(0) = sup )l ?(2) |,
and let B> 0. Then for 0 <=p<1
(4.1) [ #°p(0e) | = A(B, Nl — p)~*0(6) .

A similar result for a different type of fractional derivative is
proved by Hardy and Littlewood [17, Th. 5] (see also Hirschman [18,
Lemma 4.1], and Flett [6, Th. 8]).

Suppose first that B is a positive integer, m say, and let C be
the circle with centre z = pe®® and radius —;—7](1 —p). By (3.5), for

2z #+ 0 we have

Z9mp(z) = z_1<zg_>m¢(z) — 1 g P, 2)p(0) e,

2  Jo (€ — )"+

where P is a polynomial of degree m — 1 in {, 2z depending only on
m. Since Cc S,(0), it follows that

(4.2) o~ | I p(pe®) | = A(B, P)(1 —p)"@(0) ,

and this implies (4.1), since #™p(0) = 0.
Next, let 8 be nonintegral, and let m = [8] + 1 (where [8] denotes,
as usual, the integral part of B). Since #p = 3, _s(I"p), (3.6) gives

(4.3) Fp(oet) = — 1 __{°

T s L) e,

and since logl/x =1 — ¢ for « > 0, and m — 8 < 1, we obtain from
(4.3) and (4.2) that

@ |90 = AB, PO~ [ (0 — oyt - 0)do .

On substituting ¢ =1 — (1 — p)x, we see that the integral on the
right is equal to
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(4.5) i
=0 = vrerde = (L - 0] T= A - o7

and (4.4) and (4.5) together imply (4.1) for 1/2 < p < 1. On the other
hand, if 0 < p < 1/2, then the integral on the right of (4.4) does not
exceed

ZmS:(P - 0')m~,@—1d0' = 2m‘0m"3/(m o) =S A(B)‘om_p(l . p)_ﬂ ’
and again the inequality (4.1) follows.

THEOREM 1. COROLLARY 1. If 0<p < 4o, 8> 0, them for
0<p<1

M(%p; p) = Ap, B)o(1 — p)* i (@) .

This follows from the main theorem and Theorem E, with » = 1/2
(say). Applying this corollary to the function z- ¢(0'*2), we deduce
also

THEOREM 1. COROLLARY 2. Let 0 < p < + o, and let

Myp;0)<c(p) (O=p<1.
Then for B >0

M (&p; p) = A@,B8)0"*(1 — p)7e(0”)  (0=p<1).

5. Theorems of Littlewood-Paley type. We consider next a
group of three theorems closely related to results of Littlewood and
Paley, Hirschman, and the author.

For any ¢ regular in the unit disc 4, and for any positive %k and
B, let

1/k
.

! 1k iy 18 @
Zua0) = {| (log )" 197900 1 22}
THEOREM 2. If B >0, and either k=1=1, 6 > 1/l — 1l/k, or
E>1>1,0=1/l — 1/k, then for each 6
(5.1) Za0) < Ak, 1, B, 021, B+ 0(0) .
In particular, if k=1 and v > B > 0, then for each 6
(5.2) Thr,a0) < Ak, B, )T, (0) .

THEOREM 3. If p >0, k=2, 8>0, then
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(5.3) A ) = Ak, D, B)AZ H(P) .

THEOREM 4. If p > 1, 1 <k £2, 8>0, and p0) =0, then
(5.4) A P) = Ak, D, B)AZ (T 1,8)

The results of Theorems 3 and 4 with <, ; replaceb by the func-
tion g, ; given by

are already known. The cases k = 2,8 =1and k = p, 8 = 1 of these
results for g, were proved by Littlewood and Paley [19], the func-
tion g,, being the well-known Littlewood-Paley g-function The re-
maining cases where S =1 are due to Marcinkiewicz and Zygmund
[20], and the cases where 8 == 1 are due to Hirschman [18] and the
author [4, 6]. The crucial result for these theorems for g, ; is that
for g,, corresponding to Theorem 3 (i.e. the Littlewood-Paley ¢-theo-
rem), all the other results being obtainable from this.

It is easy to pass from (5.3) to the corresponding inequality for
g5 and vice-versa, for it is obvious that if £ > 1, 8 > 0, then

(5.6) Cp0) = Ak, B)g..500) ,

and in virtue of Theorem 1, we have also
1/2 1
61 g0 = |+ [ = Ak £0H0) + Ak, HZE0)

for £ >0, 8> 0. It is also not difficult to deduce Theorem 4 from
the result for g, corresponding to Theorem 3. However, the argu-
ments involved in the proofs of these various results, at least for
B # 1, apply much more naturally to <, ; than to g,; and it seems
worth while to give independent proofs of Theorems 3 and 4.

The inequality (5.1) is new. It shows in particular that the cases
k# 2, 8 =1 of Theorems 3 and 4 are implied by the cases £ = 2 of
these results, and thus provides a new proof of the results of Mar-
cinkiewicz and Zygmund mentioned above. The simple special case
(5.2) also enables us to reduce the proof of Theorem 3 to the case
where B is a positive integer, and this in turn simplifies one of the
estimates involved.

6. We begin with the proof of Theorem 2, If 8 > 0, 6 > 0 then
e = 3,(9°7°9), so that, by (3.6),

, L 0N ases i | dO
B 0 . 1.,Q5+4 W6
#olpe) | = =) (log £) 197 tgloe) | 52
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The required inequality (5.1) is therefore a consequence of the follow-
ing lemma.

LEMMA 1. Let h be a function measurable on the interval 10,1,
let h(0) =0 for 0 < p <1, and let

halo) = rts) S <1°g p>a lh(a)dTo

If >0, and either k=1=21,6>1/l—1/k, or k>1>1,06=1/l -1}k,
then

{[,(10e %)““hér(p)%’i}”k = Ak, 1, 8, 9){| (1og %)“””“h’(p)%"}l” :

This follows easily from Theorem B by the transformation
1/x = log1l/p, 1l/y =logl/o, f(x)=a""'h(e""), N=8—-1.

The lemma may also be proved independently of Theorem B. In
our arguments we make essential use only of the case k =1 (this
gives the inequality (5.2)), and since the direct proof of this case of
the lemma is particularly simple, we give it here for the sake of
completeness.

Let k=1, 8> 0, 6§ > 0, and choose p, depending on k, B, 6, such
that 6/k' < < B + 6/k’. For k > 1 we have, by Holder’s inequality,

6.1 Lo} | _ |
= {[{(om ) (s ) o[ 0w ) (s £) 7

- s 5, g ) ) (o £) Wt

the second factor on the right of the first line of (6.1) being easily
evaluated by means of the substitution 1/ = log1/p, 1/y = log 1/o.
If £ =1, the final inequality in (6.1) holds trivially (where 1/k’ is
interpreted as 0). Writing ¢ = k8 + ko/k’ — ky, we therefore have
for k=1

6.2) S:(log%yﬁ_lh’é(p)d—;)—
< A(k, B, 3)S:<log ;Y 1dp§ <log ) (IOg )5 1hk(g)d70

- o 2) 0 (g 2 £) 2
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On substituting s = log 1/p, ¢t = log 1/0 we see that the inner integral
on the right of (6.2) is equal to A(k, B, d)(log 1/0)°+*~!, and the result
now follows.

7. We take next the proof of Theorem 3, and here we use
Theorem F (so that the proof, like that for g, ; depends ultimately
on the Littlewood-Paley g-theorem).

As remarked above, it is enough to prove (5.3) when 3 is a large
integer. We note now that if E(2) = 1/(1 — 2) then

Fp(0'e) = 2-1'5 " pet=g) (06 =50 Epe*)dt .

-

It is immediate from (3.5) that for positive integral 5.’
(7.1) |9 E(oe”) | = A(B)o|1 — pe*|*,

and therefore also

2k | QB ( 2y | T P (0e ") | *
0 | p(oe) |* < A‘B){S—F"”—“l s at}

gA(B){S” | /(e =) |* dt}{S dt }k—l

—x | 1 — peu lkﬁ—2k+2 r { 1 — peit |z

z ’ i0—it\ |k
= Ak, B)1 — pz)lﬂkg_ﬂ l 1| ?i_(z:it Ikﬁ)—zl’kw

Replacing o by p* in the integral for <{;, and noting that
(log 1/p)**~1p* < A(k, B)(1 — p)***,
we thus obtain (again for positive integral B)
Z1,8(0) = Ak, B) Ty p5-2+2(0)

where T is defined as in Theorem F. Since we may assume that
kB — 2k + 2 > max {1, k/p}, the required inequality follows from Theo-
rem F.

When p = + o, the inequality (5.3) is known to be false for 3 =1
(take @(2) = (1 — 2)’), and is almost certainly false for all 8 > 0.

8. For the proof of Theorem 4 we use an argument of a type
first employed by Littlewood and Paley for the case 8 =1 of the
9., s-theorems, and subsequently extended by Hirschman [18] and the
author [6] to the case 8+ 1. For ¥, ; the argument takes a very
symmetrical form.,

2 The inequality (7.1) continues to hold for nonintegral g > 0, but its proof for
such B is less trivial (see [4, p. 378)).
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To prove Theorem 4, it is enough to show thatif »p > 1,1 <k < 2,
B > 0, then

8.1) M,(p; R) = Ak, p, B) A (Z i.5)
for 0 < R < 1. Since the expression on the left of (8.1) is equal to

sup | ?ln—gixg)(Re”) V(6)do ] ,

where the supremum is taken over all complex-valued trigonometric
polynomials V satisfying .# , (V) = 1, it is therefore enough to prove
that for any such V

8.2 || PR ViO)0| < Ak, 2, B) (Z 10

when 0 < R < 1.
Let V(@) = 3V__yk,.e*, let &(z) = 3 V_k_,z", and for any v > 0 and
0<R<1 let
_ 1 —]:_ k'r—1 R i k'_gl_fq_ 1)k’
220,10 = {[ (1o p) |7E(Roe) L .
By Theorem 3 and Theorem G,

8.3) A (F ) S Ak, D, VM,(E R) < Ak, p, 7) A (V)
= Ak, p, 7).

We note now that
g" P(Re) V(O)d0 = 275, e, R" ,

and hence, by the formulae (3.7), for any positive B, 7,

(8.4)
| oRe") Vo0 = ___—__F(éﬂ: - |, (102 %)“’“ ipegi S 06 e Roe-)d0
2.‘3"‘7 T 1 1 B47—1 ) N dp
= — dé l — -0@ 0 97 R 0y X0 .
re + ) S—x So( g 10> p(poe™)IE( o€ ) 0

By Holder’s inequality with indices %, k', the absolute value of the
inner integral on the right of (8.4) does not exceed &, (6)oF . ,(—¥6),
and therefore, by Holder’s inequality with indices p, p'.

3 25+T

1 i0
(8.5) ]%SJ)(R“ )V(e)do[ S ZrE T

98+7
= mﬂfﬂ(?m)/fw(%kuﬂ .

|| Zst0)50—0)d0
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Taking v = 1 (say), we obtain from (8.5) and (8.3) the inequality (8.2),
and this completes the proof.

When p = + oo, the inequality (5.4) is false for all # > 0. To
prove this, we take p(z) = Y7 .(nlog n)~'2", so that ¢ is unbounded
in 4. Then for 8 > 0 we have

| #p(0e)| = 30 log M~ = AB)O(L — 0)(log i p)_ ’

whence &, ,(0) < Ak, B) for all ¢ (since & > 1), and this proves the
statement.

We note in passing that the results for the function g, ; defined in
(5.5) corresponding to Theorems 3 and 4 are now immediate consequences
of (5.6) and (5.7). When k£ > 1 we have also an inequality for g,
corresponding to (5.2), but we postpone the proof of this until §16.

9. It is probable that the inequality of Theorem 4 holds for
p>0,0<k<2 B8>0. We are unable to prove this in full gener-
ality, but we can deal with the case 0 < k < 1 for certain values of
5. In contrast to Theorem 4, the case p = + <o is true here.

THEOREM 5. If ¢(0) =0, and either 1) 0 < p < +, 0< k<1,
B=1/k, or (i 0<p=k<Z1, B>0, then
(9.1) A p) = Ak, D, B) A (Z 1)

We consider first the case where ¢ is regular in the closed dise
4, and we show that in this case the inequality (9.1) holds for
0<p=< +o0, 0< k<1, B>0; the limitations on p and B8 in (i)
and (ii) arise only in the reduction of the general case to this special
one.

Suppose then that ¢ is regular in 4 and that 0 < p < +co,
0<k<1, B>0. Itis enough to show that

9.2) M(p; 1) = Ak, p, B)AZ (T 16) -

Since @ is regular in 4, the formulae (3.7) give

p(e’) = [,—(lﬁﬂxlog %)ﬁ—lﬁf’@(mw)%@ ,

and therefore

y 1 [ 1) iy 4o
9.3) (Pl = ) (o 5 ) 19l 1

3 A partial result for 0 < p =1, k=2, =1 is proved in [2].
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This trivially implies (9.2) for £ = 1, so that we may suppose k < 1.
Let @ be defined as in Theorem 1, with » = 1/2 (say). Then
| #p(0e’) | = A(B)o(L — p)~P@(0) = A(B)(log 1/0)~*@(0) ,
whence, by (9.3),

©4) 9] = Ak, 0+0)] (log /o)~ | #p(0e”) pdo
= A(k, BPHO)ZE H0) .

If p < 4+, then (9.4) gives
4 i/»
Mp; D) = Ak, 5, O 0+ 0021000}

Applying Holder’s inequality with indices 1/(1 — k), 1/k, and then
Theorem E, we obtain

(9.5) M (p; 1) = Ak, p, B) A y7(O) A [ (Z 1.6)

= Ak, p, BYM; M3 V)Al i Z 1)
and since M, (p; 1) is finite, this implies (9.2). If p = 4+, then (9.5)
follows immediately from (9.4), and again we obtain (9.2).

Suppose now that ¢ is regular in 4, and let 0 < R <1, Apply-
ing the special case to the function z-~ @(Rz), we get

1
0

9.6) Mzi(g; R) = Ak, p, B)S;da{g (log _{1}_ )kﬁ—‘l Fp(Rpe™) ‘k%‘o }m.

If 8= 1/k, then

[ (108 2" 19pRoen 1 = [ (10g E) 9900 17

" LN o iy (1 40— o
< | (og 2)" pioe) L < Z10) -

Hence
Mg(q); R) = A(ky D, B)t//g(gk.ﬁ) ’

and this implies (9.1).
If £ =p, 8> 0, then (9.6) gives
1 1 kﬂ-—ld‘o Ed N
If . < el W b 0\ |k 0 .
Mi(p; B) < Alk, £)| (log p) : [ 19p(Roe) 1

—T

Since the inner integral on the right increases with R, we may replace
R on the right by 1, and this again implies (9.1).
We note explicitly the cases p = k of Theorems 4 and 5, viz.
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THEOREM 6. If @(0) =0, and 0 <k <2, 8> 0, then

—

g = Ak, | [ (108 2) #0000 apanf

10. A theorem on the means M, (p; 0). We prove next

THEOREM 7. Letp(0)=0,let0<p<qg=+,a=1/p—1/q, k=D,
and let

= {[ e 2) i 42)"

{
Then
(10.1) J = Ak, p, Q) Al AP) .

This is equivalent to a result of Hardy and Littlewood [12, Th.
31; 17, Th. 11}]*. The theorem can be proved in various ways, and
we give here a variant of the proof in [17] which makes the least
demands on the theory of the H” classes.

Suppose first that p = 2, so that @« = 1/2 — 1/q, and let C = _Z ().
Then

M(p; 0) = 3 [, 0"

= (Sleter) (o) s c(2 p)”z = C(log 1),

and therefore for 2 < ¢ < +

(10.2) M(p; 0) = M'"1(p; 0) M3 (p; 0) = C(log 1/0)~* .
Hence

k k—2 ! l Za—t 2 . ii_‘(l
(10.3) JE<C So<1°g p) Mi(p; 0L

Next, since
. P .
¢(petﬂ) — Soﬂl¢(aezﬁ)_(i'_o-‘ ,

4 The equivalence follows by the argument of [17, Lemma y]. Hardy and Little-
wood use a factor (1 — p)**~! in place of the logarithmic factor above; the form given
here is more convenient for our applications.

It should be noted that there is a misprint in the statement of the result in [17];
the C on the right of (11.2) on p. 236 should be C.
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Minkowski’s inequality gives

Mig; o) < [ M09 0L

(the case ¢ = + « being included), and hence, by (10.3) and the case
=k=2,6=1 of Lemma 1,

(10.4) J* < Ak, )¢+ (log %)““M:w@; p)-‘%’-

1
0

— Ak, a)c'c—zg <1og -;—)MHMﬁ(ﬂlgo; pZ)E‘%’« :

By (10.2) applied to the function z- #'p(0z),
My &p; 0°) < (log 1/0)~*Mi(Fp; 0) ,

and hence, by (10.4) and (3.7),

1
0

J* < A(k, )| (log -;—)M:wzo; p)%’—

— k—2 ! l < 2 2 H2n _(_iﬂ
= 4k, 90 (log - )(Z* e, o)
= A(k, )C*3 | e, [F = A(k, 9)C*

and this is (10.1) with p = 2.

Suppose next that p == 2. In this case it is enough to prove that
if ¢ isregularin4,and 0 < p <@ < 4+, =1/p — 1/q, k = p, then

05 {{(log 2)" it 0 do)” = Ak, p, 0759

for the inequality (10.1) follows from this with () = z7'¢(2). Fur-
ther, by Theorem C, it is enough to prove (10.5) when + has no zeros
in 4.
Let ¢ be such a function, let y = ¥*?2, s = 2¢/p, I=2k/p, B =
1/2 — 1/s. Then s > 2,1 =2, I8 = ka, and _Z2(y) = _Z¥)), so that
for this + the inequality (10.5) is equivalent to
0

AN oy e g VT
106 {(log 3)""Mi(z; o} = Ak, v, 0740
But, by the case p = 2 of (10.1) applied to ¢(2) = 2y(),

a0 {{(log 2" a0t a0} = Atk 2, 070
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If k=1, (10.7) implies (10.6) immediately. If ¥ <[, then on putting
o' = o" in the integral on the left of (10.7), and noting that

M,(x; 0) = M(3; 0)

(since p = o' > ¢), we see that the left side of (10.6) does not exceed
(t/k)? times that of (10.7), whence again (10.6) follows, and this com-
pletes the proof.

For certain p and ¢ we have a stronger result.

THEOREM 8. Let o(0) = 0, let w = (w,) be a sequence of numbers
such that |w,| <1 for all n, and let

(10.8) Pu(2) = Seawzt  (ze ).
n=1
If0<p<qg=+o,p=2=¢q, a=1/p—1/q, k= p, then

.9 {[ (1o %)“"Mi;m; 0 %”}’ < Ak, p, Q) () .

If p = 2, this follows from the trivial inequality . .2 J(p,) £ -7 (p)
and the inequality (10.1) applied to ¢,.
If »p <2, then by (10.1) with ¢ = 2 we have

10y {{(log )" ditos 94T 5 Ak 21 )

Further, by (10.2) applied to ¢,, we have

(10.11) (log 1/0) > 1 M(p.; 0) = Myp.; 0) = MAp; 0)
for 2 < ¢ £ + o, and (10.10) and (10.11) together give (10.9).

Choosing w in Theorem 8 so that c¢,w, = |¢,| for all n, we deduce
the following result.

THEOREM 8. COROLLARY. Let ¢(0) =0, and let
(10.12) P.(2) = gllcn 2" (zed).
If0<p<q=+c,p=2=q a=1/p—1/q, k= p, then

1
0

{S <log %)ka_lM’é(%; P)c%p}”k < Ak, p, Q) A (P) .

In particular, if 0 <p <2, k= p, then
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1 1 \#/e-1 . d_p 1/k< )
1013 {[(10g ;) PO 1" = Ak, 97 (9
and if 0 < p < 2, then
L (o) 30V y
(10.14) {l@%}" s 4020

The inequality (10.14) is equivalent to a theorem of Hardy and
Littlewood [8, Th. 15], and (10.13) can be deduced from two results
of the same authors [10, Th. 3; 8, Th. 5]. The proofs of these results
given by Hardy and Littlewood make use of the inequality

(10.15) [Sine=e, ;P}"” < Ap) A () ,

where 1 < p < 2, and are a good deal less elementary than the proof
above.

It has been shown by Hardy and Littlewood [8] that for 0 < p <1
the inequality (10.14) implies (10.15), the argument here being rela-
tively simple. We thus obtain effectively a new proof of (10.15) for
0<p=1.

It is natural here to ask whether

(10.16) A o Pu) = AW)A p) (>0, p#2)

for every sequence w = (w,) such that |w,| < 1. As might be ex-
pected, the answer is negative. If (10.16) were true for p > 2, then,
by Theorem 7, (10.14) would hold for p» > 2, and this is known to be
false, a counter-example being

q)(z) — Z ,n—l/z-—dein logfnzn (5 > 0)

(Hardy and Littlewood [8, p. 206]). This argument shows also that
the inequality

(10.17) A AP S AD)A )
is false for p > 2,
To disprove (10.16) for » < 2, we may take
P(z) = >, n e, w, = e"e",

Here o € H? for p < 2. On the other hand, ¢, has nowhere a radial
limit, so that _# ,(p,) = + « for all p (see [22, i, p. 186] and [21]).

The question whether (10.17) holds for p < 2 seems to be open
(see [15]).
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11. The Hardy-Littlewood theorem on fractional integrals.
The preceding results enable us to give a succinet proof of the Hardy-
Littlewood theorem on fractional integrals ([12, 17]; see also [22, ii,
p. 140]).

THEOREM 9. If ¢(0) =0, and ¢ >p >0, « =1/p — 1/q, then
(11.1) A (Fp) = A(p, QA (@) -

Suppose first that p < 2, and let k¥ = min {q, 2}. Then, by Theo-
rem 6 and the case k¥ = 2 of Theorem 4, we have

11.2) 7 (p) < A(q, a){g;dﬁ{SKIOg % >"“—1\19ag>(‘061'0) lképﬁ}m}lﬂ .

Since ¥*(4,p) = @, applying successively (11.2) with ¢ replaced by
d., Minkowski’s inequality, and Theorem 7, we obtain

.90 = A, " a{{ (105 ) (oo LY

1/k

< Alp, q){§:<log %)M—IM HC ,0)%}
= Alp, )27 () ,

as required.

This leaves only the case ¢ > p > 2. To deal with this, we can
use a simple conjugacy argument which enables us to deduce the re-
quired result from the case 1 < p < ¢ < 2 already proved. Since the
argument is a particular case of one given in §13, we omit it here
(see [22, ii, p. 141})).

If 0<p<1, the result of Theorem 9 continues to hold for
g = +. To prove this we use the case kt =1, p = 4+« of Theo-
rem 5(i) and Theorem 7. We thus obtain

1
0

W13 O = A sup {f (log 2 o0 122}

1/p

< A(p)gxlog %) _IM@; p)%’l = A(p) 7 (p) .

This can be strengthened slightly, as can also the case p <2< ¢
of Theorem 9. Let w = (w,) be a sequence of numbers such that
lw,| =1, and let ¢, be defined as in (10.8). Since

’(9(1@14' = 01/1)—1/(1@10 = 791/2—1/q(z?1/p—1/2¢w) ’
we have
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A (FaPu) S AQ) A ASs1p-112P0) = AQ) A o(Ds1p10P) = A(D, Q) A ()

by a double application of Theorem 9. In particular, if @, is the
majorant of ¢ defined in (10.12), then

(11.4) A (Bupi) = A, Q) A (@) .

It follows from a theorem of Hardy and Littlewood on majorants [11]
that (11.4) is stronger than (11.1) when ¢ is an even integer, and it
is probably stronger for all ¢ = 2.

If 0<p=£1, g =+, then the argument above can be combined
with that of (11.3), and (with ¢, = @,) gives the inequality

Snirle,| <A@ Alp) O<p=1).

n=1

This, however, is weaker than the case 0 < p <1 of (10.15) (see Hardy
and Littlewood [12, p. 421]).

12. Theorem 6 enables us also to give a simplified proof of the
following theorem of Hardy and Littlewood [12, Th. 46].

THEOREM 10. Let 0 < p < oo, 0 < a <, let p(0) = 0, and let
My(p; p) = (ogl/o)™ (0<p<1).
Then
M,(3.9; 0) = Alp, a, )(logl/o)"  (0<p<]1).
Suppose first that 1 < » < + . By (3.6),

Fup(0€’’) = ﬁg:(log %)a_l¢(tfe"ﬁ)‘ff—” ,

whence, by Minkowski’s inequality,

. 1 (o o\ do
(12.1) M, (3.9 0) gmgo(log—a—) M,(; )2

= i eg) (e ) 7

_ F(’} (;)cx) <10g % )a—r ,

the last integral in (12.1) being evaluated by the substitution
l/y = log /o, 1/z =log1l/p .
Suppose next that 0 < p < 1. By Theorem 6 with k = p, 8 = «,
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applied to the function z-» J,p(0z), we have
1 pa—1
My0.93 0) = A, )| (log L) 1305 012

<ol 1)

- o o £ 1) %

_ A(p’ a, '\/)(log %)P(a—;f)

(by the same substitution as before), and this completes the proof.
Combining Theorem 10 with Theorem 1, Corollary 2, we obtain
the following result (cf. [12, Th. 46]).

THEOREM 11. Let 0 < p =< + 0, v >0, v > a, let ¢(0) =0, and
let

M,(p; 0) = (log 1/0)~" O<po<l).
Then
M, (%.p; 0) = A(p, «, 7)(log 1/o)* " (0 < p<1).

13. The convolution series of two power series. We suppose
throughout this section that @, + are regular in 4, and that

@) = glcnz“ , Jr(z) = gldnz” , 1(z) = :glcndnz" .

It is easily verified that y is regular in J, and that
s 020il) — _LST i0—ity, iyt
Hee) = 5\ @loe - Ypipe)ds .

It follows immediately from Theorem A that if

pz1, gqz1, *=L.1 459
r

p q

(so that max {p, ¢} £ r < + ), and ¢ H?, v H?, then ye H".

Hardy and Littlewood [16, 17] have given generalizations of this
result in which the condition that +r € H? is replaced by the condition
that

(13.1) M,(y'; 0) = K1 —0)*
for some k. If k =0, then (13.1) is weaker than the condition that
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e H? (ef. Theorem 1, Corollary 1); however, the conclusion that
x € H™ remains valid. If 0 < k£ <1, then (13.1) is equivalent to the
condition that + € Lip (k, ¢) (Hardy and Littlewood [11, Th. 3]), and
is stronger than the condition that 4+ € H? In this case the conclusion
that ¥y e H” remains valid when ¢ ¢ H* for some s < p.

In this section we generalize these theorems by replacing (13.1)
by a similar condition involving M (#°y; p), where 8 > 0. Such results
were stated by Hardy and Littlewood [16] for the case where S8 is a
positive integer m, but no proof for m > 1 has been published. We
find in fact that there are three distinct theorems®.

THEOREM 12. Suppose that

p-—>_:19 qgly 'l: +—];‘_1>0y p§2§’l‘, BZOy
r q

1
p
that @ € H?, and that
M (9%y; p) < K(log 1/0)~7 .
Then
A Y) = KA(D, q, B)AZ (p) .

In the remaining two theorems we regard p, q, \, 8 as given, and
define 7, s in terms of them.

THEOREM 13. Suppose that

+
l
=t
Y
(=

Il I
RS S
™ QR

+

0=2<8,

m';—n %|b—‘

(so that 0 < s < p), that ¢ € H*, and that
M,(&*y; p) < K(log 1/0)™* .
If r < 4+ o (so that 1/p + 1/q > 1), then
(13.2) A () = KA(p, ¢, B, \)AZ (P) .

If r = +oo (so that 1/p + 1/g = 1) and s <1, then Y is continuous
in 4, and for each 0

5 The case 8% 1 of Theorem 12 can be reduced to the case 8§ =1 by means of
Theorem 1, Corollary 2 and Theorem 10. Similarly, Theorems 13 and 14 can be re-
duced to the case of integral 8 by means of Theorem 10. However. our proofs of
Theorems 12-14 apply equally to integral and nonintegral g.
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(13.3)

26 | < —

_1 AN g ioy | 40 )
T8 So<l°g p) |92(06) | 0 = KAD, ¢, 8, (@) .

THEOREM 14. Suppose that the hypotheses of Theorem 13 hold,
and that in addition s <2 < p. Suppose also that w = (w,) s a
sequence of numbers such that |w,| =<1 for all n, and let

1.2 = 3 edaw,z (zed).

If r < +oo (so that 1/p + 1/q > 1), then
%T(Xw) = KA(py q, B’ )")'/Zs(¢) ’

and, in particular, if

1@ = X led ]2 (zed),
then

(13.4) A (Ax) = KA(p, ¢, B, M)A (P) .
If r = 4+ (so that 1/p + 1/g = 1) and s < 1, then

(13.5) Sl eds| < KA(D, 4, 6, VAl () -

Proofs of the cases 8 =1, » < + « of Theorems 12 and 13 are given
by Hardy and Littlewood in [16, 17]. They have also proved in [13,
14] the cases 8 = 1 of the inequalities (13.3) and (13.5). The proofs
of Theorems 12 and 13 given here are similar in principle to those of
the cases 8 =1 in [17], but we have made some simplications.

In the proofs of Theorems 12-14 we may assume that K = 1, and
in Theorem 12 we may assume 5 > 0. We write B for a constant
depending on some or all of the parameters concerned, and we suppose
that

p=1, ¢g=1, L=1 1 150, 0=r<8, B8>0,
r p q

and
M (3*4; 0) < (log 1/0)7* .

We observe now that, by Parseval’s theorem, for any real v we
have

e = | vp(oe oot
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and hence, by Theorem A,

(13.6) M.(57%; 0°) = M, (5 p; 0)M,(5°; p)
= (log 1/0) " M,(§"p; p) .

Consider first the proof of Theorem 12. Here p <2< r < +
and » = B8, and we choose v in (13.6) to be a fixed positive number
(e.g. v = 1). Applying successively Theorem 4 with k¥ = 2 and B re-
placed by & + v, Minkowski’s inequality, the inequality (13.6), Mink-
owski’s inequality again, and Theorem 3, we obtain

‘l 23+2r—1 341 0 2d—‘0 r[2)1/r
og1) |9 Hpe”)] p} |

i
23+4+2y—1

1

o

A Q) = B{Sz_zdﬁ{g

= 5{|

o

N——" ~— 7 N

=3
"R

dp 1/2
20,987
M8y p)—p}

23+2r—1

. dp 1/2
2 8+ .
M5y p)—p}

2741

Il

o
—t—
ey
>—X
=3
0Q

D= D |~

N——"

o d_p 1/2
M:(g; mp}

log —;—>ZT+1| Fp(0e™) |2d7‘0}-"’/2}1/p

_-
N

= 5{ o

= B'//ZP(Q) ’

and this is the required result.
We prove next the case s <2, r < +c of Theorem 13. Let
k = min {r, 2}. Then, by Theorem 6 and the case k¥ = 2 of Theorem 4,

(13.7) 2 43) = B{|" a{{ (10g %)WI Fuloe™) 'k%p}uk}m '

Applying successively Minkowski’s inequality, the inequality (13.6)
with v = 0, and Theorem 7, we obtain

A Y = B{S:(log %)kﬁqu;wﬁx; p)d_‘(l)o}llk
B S

< B{[ (1ox —!1;)"‘9““‘11%';@; p)%”}”k

< B.Z (p),

since 0 <s<p, s<k, 8—N=1/s — 1/p. This proves the appro-
priate part of Theorem 13. Similarly, by applying (13.7) to y, and
using Theorem 8 in place of Theorem 7, we obtain the case r < +
of Theorem 14.
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To prove the case s <1, »r = + of Theorem 13, we note that
if 0 £ R <1, then

oy 1 [ 1\ 0y a0
(13.8) 7(Re™) —mso(logp) U RN L

Let 0 < 6 < 1. Then, by the increasing property of M and the in-
equality (13.6) with v = 0,

sup | (s ) P2Roen L

IA

Il

S (log )ﬂ 1M(19ﬁx; ‘O)d—p’i
2¢

[ (log 2 ; LY Moy mip’i

IA

f—2—1 dﬂ
= M, (p; p)=2= .
BS ﬁ(log p) »(P5 0) >
Further, by Theorem 7,

(o) namop <0

It follows that the integral on the right of (13.8) is convergent,
uniformly in (R, #), and this implies that ) is continuous in 4, and
that (13.3) holds. A similar argument, using Theorem 8 in place of
Theorem 7, gives the corresponding case of Theorem 14,

There remains the case s > 2 of Theorem 13, which is deduced
by a conjugacy argument from the case already proved. The argu-
ment here is identical to that used by Hardy and Littlewood in their
proof for the case 8 = 1, but since the proof is short, we give it for
the sake of completeness.

Let s > 2, so thatalso »r = p > s> 2. As in the proof of Theo-
rem 4, it is enough to prove that if V is a trigonometric polynomial
satisfying .Z (V) =1, then for 0 < R <1

(13.9) ’_Lj ) V(O)dﬁ, < B.7(9).
2w J—=
Let V(0) = 33 _x ke, and let &(z) = >, k_,2". Then
_L F 2,10 — __:_1_ * it 10—it
(13.10) 2n_§_ﬂx(Re VV(6)do 47:2S V(@)daS p(Re )y (Re-)dt
= 2| pReBeat

where
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) 1 (= . N )
C(Rezt) = _é;r_S V(ﬁ)’l[f(Rew"'”)dt — Z E_nan"G"” .
—x n=1

Hence &, v, ¢ are related as ¢, 4, ¥ are related in the main theorem.
Since also 1 <7 <8 <2, ¢ < s and

we may apply the case of Theorem 13 already proved to &, +, £, with
7', 8’ in place of s, r. Using also Theorem G, we thus obtain

(13.11) A N) = BA (6 <BA(V)=B.

Applying Holder’s inequality with indices s, s’ to the integral on the
right of (13.10), and using (13.11), we obtain (13.9), and this com-
pletes the proof.

14. An alternative definition of fractional integral and deriva-
tive. An alternative definition of fractional integral which has been
used by a number of authors is as follows. As before, let » be re-
gular in 4, and let

@) = gcnz“ (ze d) .

Then for any o = 0 we define the fractional integral D.p of ¢ of
order « by

o I'(n+1) w_ - I'(n+1) nia
——— = e =3 T o
ZTmiira ™ “ETmilia™

(14.1)  D.p(z) = 2°

’

where z* has its principal value, i.e.
z* = exp (a(log | 2| + 7 arg 2)), —r<argz<m,.

This definition is also due to Hadamard [7]. By term-by-term integra-
tion, we have

Duploe’) = £ (0 — orploeda

where ¢*? has its principal value.

The definition of the fractional derivative D’® of order 8 =0
normally associated with the definition (14.1) is that

(14.2) Digp(z) = (‘%)mDm—ﬂ¢(z) ,
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where m = [B] + 1 (see Hadamard [7, p. 156]). With this definition
we have the series expansion

where z—¢ has its principal value, and 1/I'(n + 1 — B) is interpreted
as 0 when £ is an integer v = n + 1. When £ is a positive integer,
D?gp is the Bth derivative of ¢ in the ordinary sense.

The definition (14.2) is satisfactory for 0 < 8 < 1, but is less
satisfactory for nonintegral 8 > 1. In particular, the function D’p
defined above is, for some purposes, too large in the neighborhood of
the origin when 8 > 1.°

In the sequel we use another definition which avoids these difficul-
ties. For 0 < B < 1, we define D?p by the series (14.3), and then for
B =1 we define D’°p by the relation

(14.4) Dig(z) = Dﬁ‘[ﬁ]<%>m¢(z) .

With this definition, we have the series expansion

Dip) = 5, — L £

—— "¢
=l (n +1— B)

for any B = 0, where z~° has its principal value. Further, if z = pg*’
and v > 8 = 0, then

(14.5)  Dp(z)
__[7]—1 ['(n+1) an”_ﬁ—i— glr—B1id S

- T 1 ov A ® 0 — gV i0
S l(n + 1 — B) o =8 (0 — o)y —F'Dip(ge’)do ,

0

where ¢7-#% hag its principal value. When B is a positive integer,
Dép is the Bth derivative of ¢ in the ordinary sense, so that in this
case the definitions (14.2) and (14.4) agree.

The analogue of Theorem 1 for the derivative D?p is as follows.

THEOREM 15. If @ is defined as in Theorem 1, then for B >0
| DPp(oe?) | = A(B, MP¥~*(1 — p)7@(0) (0<p<1).

The proof is similar to that of Theorem 1, and we omit it.

15. The function associated with the derivative D? correspond-

6 For instance, with the definition (14.2), the integral on the right of (14.5) below
is divergent at the origin for all nonintegral y > 1.
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ing to the function =, ; is defined by

Gk,j(ﬁ) — {S:(l _ p)k,ﬂ-lp(k—-mﬁ—[ﬁ]) i-D‘aQD((Oew) lkdp}llk .

Here it is necessary to insert some power of p in the integral to
ensure the convergence of the integral at 0 when 8 — [8] = 1/k. The
particular choice of the power made here enables us to carry over to
G,; the argument of Theorem 5, using Theorem 15 in place of Theo-
rem 1. The function G,, is precisely the Littlewood-Paley g-function.

The analogue of Theorem 2 for G, ; is more difficult than Theo-
rem 2 itself, and we confine ourselves here to the case [ = k.

THEOREM 16. If k=1 and v > B > 0, then for each 0
(15.1) Gual0) = Alk, 8, [ S e + Gur(0)} .

The proof of Theorem 16 depends on the following lemmas.

LEMMA 2. Let a >b>0,¢>0, y >0, and let

I= Sl(x + y)wt' (1 — 2)dw .
Then
(15.2) I< Aa, b, o)y (1 +y)".

Let B denote a constant depending on some or all of a, b, c. If
y>1/2and 0 <2 <1, then y <z + y < 3y, whence

I< By| (1 - )'de = By~ ,
0

and this trivially implies (15.2). We may therefore suppose that
0 <y <£1/2, and here it is enough to prove that I < By*~*. Write

Y 1/2 1
I:S +S +S —L+L+1.
0 Y /2
Inl,y<x+y <2y and (1 — 2)°* < B, whence
I, < By*“gux"“dac = Byt .
InL, 22+ y <2x and (1 — 2)°' < B, whence
1/2
L= BS o —idy < Byt .

In I, 1/2 <z + y < 3/2 and 2** < B, and therefore
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LgBya—@HM=B.
1/2
Hence I < By~ + B < By*~?, as required.

When a = b + ¢, the integral I can be evalued explicity, viz.,

_I'®)I(C), s b
I= my 1 +w)

(see, for example, [1, i, p. 10, formula (11)]).

We actually use two inequalities derived from Lemma 2 by simple
changes of the variable, namely that if ¢ > b > 0, ¢ > 0, then for
0<p<l1

(15.3) YG—M%W-MFWngAWJJWWﬂI—m“,
and for 0 <o <1
159 (o0 — 0/l — 9o = Ala, b, L — oy ove.

The next lemma is essentially an extension of the case [ = &k of
Theorem B.

LEMMA 3. Let h be a function measurable on the interval 10,1],
let h(p) > 0 for 0 < p <1, and let

Hio) = 7%)‘8:(" — o) h(o)do .

If k=1, 8>0, 6>0,7<1/k, then

(15.5) @ — oo HK0)do
= A(k, 8,0, )| (L = o)™ IHo)do .

Choose /t, ®, depending on k, 8, é, 5, such that
o <p< B+ 9ok, n<w <1/,

Writing B for a constant depending on some or all of %, 8, 9,7, we
obtain from Holder’s inequality and (15.3) that for & > 1
(15.6) {I'(6)H,(o)}*
14 14 klk’
={{'@ - oy(0 — oy wora 't — o) 40 — ay-toede}
0 0
0
0

< Bpkalk'—-kw(l _ p)kSlk’—-k/zS a- O-)k/t(‘o _ 0-)8—-10-kwhk(0-)d0- ,
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since ¢ > 6/k', 6 >0 and w < 1/k’. If k =1, the final inequality in
(15.6) holds trivially (where 1/k’ is interpreted as 0). Writing

a=0+ko—ky, ¢c=kB + koK — kp
we therefore obtain from (15.6) and (15.4) that for k> 1

[.a = o=t H oo

0
= Bgl(l - p)““‘p‘“dpgp(l — 0)**(o — 0)*'g*h*(0)do
< B| (1 - 0)*o*¥(0)da| p*(o — o)L — p)~dp

< BSl(l _ O-)kp+a+c—-10.km+5—ahk(0-)do- ,

since @ > 6 > 0, ¢ > 0, and this is the required inequality.

The relation of Lemma 3 to the case ! = & of Theorem B can be
seen by substituting o = /(1 + ), 6 = y/(1 + y) in (15.5), and setting
f@)=Q@Q + o) *h(x/1 + ), kp = -1 — kN, EéE =k — kB — knp — 1.
We thus obtain

(15.7) S:“(l )ik () o
< Ak, b, , 5)S+°°(1 + @)HaE fr ) da
0

where £ =1, 6 >0, x> -1, §<1+ A, and F;, is defined as in Theo-
rem B. For £ < 0 this is an immediate consequence of Theorem B
with f(x) replaced by (1 + «)*f(x), but for 0 < & < 1 + X\ it requires
an independent proof. There is presumably an extension of (15.7)
with index ! < k on the right, but we do not pursue this point.

Lemma 3 does not apply if k=1, n =0, and here we have an
almost trivial result, namely

LEmMMA 4. Let h, H; be as wn Lemma 3, and let 8> 0, 6 > 0.
Then

[ - oy Hioydp = A8, O] - o)*1(0)dp -

Consider now the proof of Theorem 16. In view of the definition
(14.4), it is enough to prove the inequality (15.1) when 0 < B8 < v <1
and when 8=1 and [B]< B <7 =][B]+ 1. It is therefore enough
to prove it when [v] = [8] and when v = [B] + 1.

If [v] = [B], then, by (14.5),

3 i6 1 e V=Bt r i
| Diploe™) | = Ftr| (0 — 01 | Diploe) | do
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For k£ = 1 we have only to apply Lemma 4 witho =v — 8. Fork >1
we apply Lemma 3 with 6 =v — 8, » = (v — [v])@ — 1/k); this gives

Sl(l — p)kﬁ—lp(k—l)(ﬁ—[ﬁ])—a I Dﬁq_?(pe"’) I"d.O
< Ak, B, 7)81(1 — p)r—Lpt=bu=) | Digp(pe®) [tdjo

and this obviously implies (15.1) for this case.
If v =[B] + 1, then (14.5) gives

) 1 0 )
D? 1< A —(e=18) 1 ___S — o)~ D'p(oe?) |do .
| DPp(0e) | = A(B) | ein | 0 T g~ Deen)]
Here we have only to apply Lemma 3 with » = 0, and again we ob-
tain the required result.

16. Lemma 3 enables us also to prove a theorem similar to
Theorem 16 for the function g, ; defined by (5.5).

THEOREM 17. If k>1, v > B > 0, then for each @

(16.1) 9i.5(0) = Ak, B, 7)9:,1(0) .

Let 6 =v — 8. It is clearly énough to prove (16.1) when 6 < 1.
Since #*p = 4,(Fp), we then have (exactly as in the proof of Theorem 1)

S—1 @0 1 e . §—12—1 r 0
019906 | 5 7] (0 = o Fpoe) do

Applying now Lemma 3 with » = 0, we obtain (16.1).

17. In view of Theorem 16, the argument of §7 can be applied
to G, and gives a result corresponding to Theorem 3. However, we
can cover a number of such cases by using Theorem 3 directly, and
we conclude with a proof of this. There are similar analogues of
Theorems 4, 9 and 10,

THEOREM 18. Let p >0, 8> 0, ¢ =max{0, 1/p — 1}, and let
(d,) be a sequence of numbers such that, as n — oo

117.1) d, = n° 3 an— + Om*-") ,

v=0
where m 18 a fived integer such that m > p, and «,, ---, @, are fized
numbers. Let also ¢ be defined as usual, let ¥(z) = S, ¢, d,2", and
let
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1 kf—1 . 1k
(17.2) 10 = {] (1og )" (o) | 2006 HL2LT
0 0 ©
where ¢ is bounded on the interval [d, 1] for 0 <o < 1, and the in-
tegral in (17.2) is convergent at 0. Then for k = 2

‘//71;(11]‘,/3) § A(ky D, 18)‘/’//(?(@) .

We may obviously suppose that ¢(0) =¢, = 0. Let C = 7 ,(9),
let B denote a constant depending on some or all of &, p, B, and write

1/2 1
I ,(6) = S i Sllz —J + .

By Theorem D, |¢,| < BC,., and since |d,| < Anf, it follows that
| x(0e?®) | < BCp for 0 < p < 1/2, whence also J, < BC*.
Next, by (17.1), we can write

1 =Sare+ &= arwe) +¢.

v=0

Here
|&(06") | = AS nF"]¢, | p* < BC 3, nf+e="=p" < BC(1 — o)~
=1 n=1

if 8+ ¢ — m +# 0, where v = max {0, 8 + ¢ — m}, and
| £(pe') | < BClog (1/(1 — p))
if 84+ p¢—m=0. Hence in either case

J, oz 5) " 18(ee 40 = BC-

Using Theorem 3, it follows now that

A (['vp) = BC + B i la, | A S,p) .

A simple argument shows also that
/‘//P(‘&VQ)é*//P(@) (V:'l,z,"-) ’

and this completes the proof.
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