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INTERPOLATION OF SOBOLEV SPACES,

LITTLEWOOD-PALEY INEQUALITIES AND RIESZ

TRANSFORMS ON GRAPHS

NADINE BADR AND EMMANUEL RUSS

Abstract
Let I" be a graph endowed with a reversible Markov kernel p, and
P the associated operator, defined by Pf(z) = 32, p(z,y)f(y).
Denote by V the discrete gradient. We give necessary and/or
sufficient conditions on I' in order to compare [V f||, and
H(I—P)l/szp uniformly in f for 1 < p < 4o0. These con-
ditions are different for p < 2 and p > 2. The proofs rely on
recent techniques developed to handle operators beyond the class
of Calderén-Zygmund operators. For our purpose, we also prove
Littlewood-Paley inequalities and interpolation results for Sobolev
spaces in this context, which are of independent interest.
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1. Introduction and results

It is well-known that, if n > 1, [V f|| » (g and H(—A)1/2fHLP(Rn) are
comparable uniformly in f for all 1 < p < +00. This fact means that
the classical Sobolev space W1P(R") defined by means of the gradient
coincides with the Sobolev space defined through the Laplace operator.
This is interesting in particular because V is a local operator, while
(—A)'/2 is not.

Generalizations of this result to geometric contexts can be given. On
a Riemannian manifold M, it was asked by Strichartz in [50] whether,
if 1 < p < +o0, there exists C, > 0 such that, for all function f €
Ce=(M),

(1.1) ct HAl/sz,, < ldflll, < Cp

s,

where A stands for the Laplace-Beltrami operator on M and d for the
exterior differential. Under suitable assumptions on M, which can be
formulated, for instance, in terms of the volume growth of balls in M,
uniform L? Poincaré inequalities on balls of M, estimates on the heat
semigroup (i.e. the semigroup generated by A) or the Ricci curvature,
each of the two inequalities contained in (1.1) holds for a range of p’s
(which is, in general, different for the two inequalities). The second in-
equality in (1.1) means that the Riesz transform dA~'/2 is LP-bounded.
We refer to [3], [5], [11], [25] and the references therein.

In the present paper, we consider a graph equipped with a discrete gra-
dient and a discrete Laplacian and investigate the corresponding coun-
terpart of (1.1). To that purpose, we prove, among other things, an in-
terpolation result for Sobolev spaces defined via the differential, similar
to those already considered in [45], as well as LP bounds for Littlewood-
Paley functionals.
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1.1. Presentation of the discrete framework.

Let us give precise definitions of our framework. The following pre-
sentation is partly borrowed from [30]. Let I' be an infinite set and
Koy = [y > 0 a symmetric weight on I' x I'. We call (T, i) a weighted
graph. In the sequel, we write most of the time T' instead of (T, u),
somewhat abusively. If z,y € I', say that x ~ y if and only if 15y > 0.
Denote by E the set of edges in I'; i.e.

E={(z,y) eI'xI; 2 ~y},

and notice that, due to the symmetry of u, (z,y) € E if and only if
(y,z) € E.

For z,y € I', a path joining x to y is a finite sequence of edges x¢ =
z,...,zy = y such that, for all 0 <¢ < N —1, x; ~ z;41. By definition,
the length of such a path is N. Assume that I' is connected, which
means that, for all z,y € T', there exists a path joining = to y. For
all z,y € I', the distance between z and y, denoted by d(z,y), is the
shortest length of a path joining z and y. For all z € I" and all » > 0,
let B(xz,r) ={y €T, d(y,z) <r}. In the sequel, we always assume that
I' is locally uniformly finite, which means that there exists N € N* such
that, for allz € ', B(z, 1) < N (here and after, A denotes the cardinal
of any subset A of T'). If B = B(x,r) is a ball, set aB = B(x, ar) for
all @ > 0, and write C1(B) = 4B and Cj(B) = 27T'B\ 2/B for all
integer 7 > 2.

For any subset A C I, set

0A={xeA;Jy~zx,y¢ A}.

For all x € T, set m(z) = > pyy. We always assume in the sequel
Yy~

that m(z) > 0 for all z € T. If A C T, define m(A) = > m(z). For
z€A
all x € T" and r > 0, write V (z,r) instead of m(B(x,r)) and, if B is a
ball, m(B) will be denoted by V(B).
For all 1 < p < +00, say that a function f on T' belongs to LP(T', m)
(or LP(T)) if

1/p
111, = <Z|f(w)|”m(w)> < +00.

zel
Say that f € L>°(T',m) (or L>(T")) if

[flloe := sup[f(x)] < +o00.
zel
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Define p(z,y) = pzy/m(z) for all z,y € T'. Observe that p(z,y) = 0
if d(x,y) > 2. Set also

po(z,y) = 6(x,y)
and, for all k € Nand all z,y € T,
Prsr(,y) = Y p(x, 2)pr(2,y).
zel

The pg’s are called the iterates of p. Notice that, for all € I', there are
at most N non-zero terms in this sum. Observe also that, for all x € T,

(1.2) > plwy) =1
yel
and, for all z,y € T,
(1.3) p(z,y)m(z) = p(y, z)m(y).
For all function f on I" and all x € ', define
Pf(x) = plx,y)f(y)
yel

(again, this sum has at most N non-zero terms). Since p(x,y) > 0 for
all z,y € T"and (1.2) holds, one has, for all p € [1, +o0] and all f € LP(T),

(1.4) 1Pl < 1oy -
We make use of the operator P to define a Laplacian on I'". Consider a
function f € L?(T). By (1.4), (I — P)f € L?(T") and
((I=P)f, ez = D (@ y)(f(@) = f(y))f(@)m(z)
zy

(15) .
=5 2_p(@9) [f(@) = f)I m(),

where we use (1.2) in the first equality and (1.3) in the second one. If
we define now the operator “length of the gradient” by

1/2

Vi) = (5 3 pl ) 17) - f@)

yel

for all function f on I" and all « € T" (this definition is taken from [26]),
(1.5) shows that

(1.6) (L= P)f. Fewy = IV Fl G
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Because of (1.3), the operator P is self-adjoint on L?*(T') and I — P,
which, by (1.6) , can be considered as a discrete “Laplace” operator, is
non-negative and self-adjoint on L?(I'). By means of spectral theory,
one defines its square root (I — P)*/2. The equality (1.6) exactly means
that

(1.7) | =Py

= [IVIfllp2r -

This equality has an interpretation in terms of Sobolev spaces defined
through V. Let 1 < p < 4o00. Say that a scalar-valued function f on T’
belongs to the (inhomogeneous) Sobolev space WP(T) (see also [45],
[37]) if and only if

1 lwey = If 1oy + IVl oy < 400

If Bis any ball in I and 1 < p < 400, denote by Wol’p(B) the subspace
of WHP(T') made of functions supported in B.

We will also consider the homogeneous versions of Sobolev spaces. For
1 < p < 400, define 1P (T") as the space of all scalar-valued functions f
on I' such that Vf € LP(T"), equipped with the semi-norm

||fHE1,p(r) = va”LP(F) :

Then WP(I') is the quotient space E'P(I")/R, equipped with the cor-
responding norm. It is then routine to check that both inhomogeneous
and homogeneous Sobolev spaces on I' are Banach spaces.

The equality (1.7) means that ||(I — P)l/QfHLQ(F) = [|fllgr2q- In
other words, for p = 2, the Sobolev spaces defined by V and by the
Laplacian coincide. In the sequel, we address the analogous question

for p # 2.

1.2. Statement of the problem.

L3(T)

To that purpose, we consider separately two inequalities, the validity
of which will be discussed in the sequel. Let 1 < p < +oo. The first
inequality we look at says that there exists C}, > 0 such that, for all
function f on T' such that (I — P)'/2f € LP(T),

(R,) 1V11, < G | =Py 2y .

This inequality means that the operator V(I — P)_l/ 2 which is nothing
but the Riesz transform associated with (I — P), is LP(I')-bounded.
Here and after, say that a (sub)linear operator T' is LP-bounded, or is
of strong type (p, p), if there exists C' > 0 such that ||T'f[|, < C'| ]|, for
all f € LP(T). Say that it is of weak type (p,p) if there exists C > 0
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such that m ({z € T, [Tf(x)| > A\}) < 5 |[f|I} for all f € LP(T') and
all A > 0. Notice that he functions f will be defined on I', whereas
T f may be defined on I" or on F.

The second inequality under consideration says that there exists C}, >

0 such that, for all function f € ELP(T),
(RRy) |a—pyeg| <civs,.

(The notations (R,) and (RR,) are borrowed from [3].) We have just
seen, by (1.7), that (R2) and (RR3) always hold. A well-known fact
(see [46] for a proof in this context) is that, if (R,) holds for some
1 < p < +oo, then (RR),) holds with p’ such that 1/p+ 1/p’ = 1, while
the converse is unclear in this discrete situation (it is false in the case of
Riemannian manifolds, see [3]). As we will see, we have to consider four
distinct issues: (Rp) for p < 2, (Rp) for p > 2, (RR,,) for p < 2, (RRy)
for p > 2.

1.3. The LP-boundedness of the Riesz transform.

1.3.1. The case when p < 2.

Let us first consider (R,) when p < 2. This problem was dealt with
in [46], and we just recall the result proved therein, which involves some
further assumptions on I'. The first one is of geometric nature. Say that
(T, p) satisfies the doubling property if there exists C' > 0 such that, for
all z € T and all » > 0,

(D) V(z,2r) < CV(z,r).

Note that this assumption implies that there exist C, D > 0 such that,
forallz €T, all r >0 and all § > 1,

(1.8) V(z,0r) < COPV (z,7).

Remark 1.1. Observe also that, since (T',p) is infinite, it is also un-
bounded (since it is locally uniformly finite) so that, if (D) holds, then
m(T') = +o0 (see [43]).

The second assumption on (I', i) is a uniform lower bound for p(z,y)
when x ~ y, i.e. when p(z,y) > 0. For a > 0, say that (', u) satisfies
the condition A(«) if, for all z,y € T,

(Aa)) (x ~y < lgy > am(z)) and z ~ .

The next two assumptions on (I, ) are pointwise upper bounds for
the iterates of p. Say that (T, u) satisfies (DUF) (a on-diagonal upper
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estimate for the iterates of p) if there exists C' > 0 such that, for all
z € I' and all k € N*,

Cm(x)
V(z,Vk)
Say that (T, u) satisfies (UFE) (an upper estimate for the iterates of p) if
there exist C, ¢ > 0 such that, for all x,y € " and all k € N*,

(DUE) pr(,7) <

Cm(x) _cdz(:,y)
V(z, Vk)

Notice that, when (D) holds, the estimate (UFE) is also equivalent to

(UE) pk(xay) <

Cm(x) efcd2(z,y)
V(y, vk) 7
which will be of frequent use in the sequel.
Recall that, under assumption (D), estimates (DUE) and (UE) are
equivalent (and the conjunction of (D) and (DUE) is also equivalent

to a Faber-Krahn inequality, [26, Theorem 1.1]). The following result
holds:

Theorem 1.2 ([46]). Under assumptions (D), (A(a)) and (DUE),
(Rp) holds for all 1 < p < 2. Moreover, the Riesz transform is of weak
(1,1) type, which means that there exists C > 0 such that, for all A >0
and all function f € LY(T),

m ({z €0 v~ Py 25@) > ) < Sl

As a consequence, under the same assumptions, (RRy) holds for all 2 <
p < +oo.

(1.9) pr(z,y) <

Notice that, according to [40], the assumptions of Theorem 1.2 hold,
for instance, when I' is the Cayley graph of a group with polynomial
volume growth and p(z,y) = h(y~'z), where h is a symmetric bounded
probability density supported in a ball and bounded from below by a
positive constant on an open generating neighborhood of e, the identity
element of G, and actually Theorem 1.2 had already been proved in [40].

1.3.2. The case when p > 2.

When p > 2, assumptions (D), (UE) and (A(«)) are not sufficient to
ensure the validity of (R,), as the example of two copies of Z? linked
between with an edge shows (see [46, Section 4]). More precisely, in this
example, as explained in Section 4 of [46], the validity of (R,) for p > 2
would imply an L? Poincaré inequality on balls.
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Say that (T, 1) satisfies a scaled L? Poincaré inequality on balls (this
inequality will be denoted by (P,) in the sequel) if there exists C' > 0
such that, for any z € I', any » > 0 and any function f locally square
integrable on I' such that Vf is locally square integrable on E,

(P2) S = felPmy) <cr® Y (Vi) my),

yEB(z,r) yEB(z,T)

where
1
= W ; f(z)m(z)

is the mean value of f on B. Under assumptions (D), (P2) and (A(«)),
not only does (UFE) hold, but the iterates of p also satisfy a pointwise
Gaussian lower bound. Namely, there exist ¢1, C1, ca, Ca > 0 such that,
for all n > 1 and all z,y € T with d(z,y) < n,

(LUE) _am(@) efcldz(z’y) <pn(z,y) < Com(2) *Cz—dz(z’y).

V(w, v/n) Ve, vn)

Actually, (LUE) is equivalent to the conjunction of (D), (P2) and (A(«)),
and also to a discrete parabolic Harnack inequality, see [30] (see also [4]
for another approach of (LUE)).

Let p > 2 and assume that (R,) holds. Then, if f € LP(T') and n > 1,

(Gp) VP f], < \/— =I£1,-

Indeed, (R,) implies that

IVP 1, < G, |1 = P)/2pry

|,
p

and, due to the analyticity of P on LP(T"), one also has

|- pyzpny| <<z
P

vn
More precisely, as was explained in [46], assumption A(«) implies that
—1 does not belong to the spectrum of P on L?(T"). As a consequence,
P is analytic on L?(T") (see [28, Proposition 3]), and since P is submarko-
vian, P is also analytic on LP(T") (see [28, p. 426]). Proposition 2 in [28]
therefore yields the second inequality in (G,). Thus, condition (Gp)
is necessary for (R,) to hold. Our first result is that, under assump-
tions (D), (P2) and (A(«)), for all ¢ > 2, condition (G,) is also sufficient
for (Rp) to hold for all 2 < p < ¢

1711, -
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Theorem 1.3. Let py € (2,+00]. Assume that (I',u) satisfies (D),
(P2), (A(e)) and (Gp,). Then, for all 2 < p < pg, (Rp) holds. As
a consequence, if py is such that 1/po + 1/py = 1, (RR,) holds for all
po<p<2.

An immediate consequence of Theorem 1.3 and the previous discus-
sion is the following result:

Theorem 1.4. Assume that (I', ) satisfies (D), (P2) and (A(w)). Let
po € (2,4+00]. Then, the following two assertions are equivalent:

(i) for allp € (2,p0), (Gp) holds,
(ii) for all p € (2,p0), (Rp) holds.

Remark 1.5. In the recent work [32], property (G,) is shown to be
true for all p € (1,2] under the sole assumption that I' satisfies a local
doubling property for the volume of balls.

Remark 1.6. On Riemannian manifolds, the L? Poincaré inequality on
balls is neither necessary, nor sufficient to ensure that the Riesz transform
is LP-bounded for all p € (2, 00), see [3] and the references therein. We
do not know if the corresponding assertion holds in the context of graphs.

1.3.3. Riesz transforms and harmonic functions.

We also obtain another characterization of the validity of (R,) for
p > 2 in terms of reverse Holder inequalities for the gradient of
harmonic functions, in the spirit of [48] (in the Euclidean context for
second order elliptic operators in divergence form) and [3] (on Riemann-
ian manifolds). If B is any ball in " and u a function on B, say that u
is harmonic on B if, for all z € B\ 9B,

(1.10) (I — P)u(z) =0.
We will prove the following result:

Theorem 1.7. Assume that (D), (A(«)) and (P2) hold. Then, there
exists po € (2,+00] such that, for all ¢ € (2,po), the following two
conditions are equivalent:
(a) (Rp) holds for all p € (2,q),
(b) for all p € (2,q), there exists Cp, > 0 such that, for all ball B C T,
all function w harmonic in 32B,

1 1
2

(RH,) (ﬁiwwxﬂpm(m))lcp(@ > |Vu<w>|2m<w>>.

reB r€l6B
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Assertion (b) says that the gradient of any harmonic function in 32B
satisfies a reverse Holder inequality. Remember that such an inequality
always holds for solutions of div(AVu) = 0 on any ball B C R”, if
u is assumed to be in H'(B) and A is bounded and uniformly elliptic
(see [44]). In the present context, a similar self-improvement result can
be shown:

Proposition 1.8. Assume that (D), (A(«)) and (P2) hold. Then there
exists po > 2 such that (RH,) holds for any p € (2,po). As a conse-
quence, (Ry) holds for any p € (2,po).

As a corollary of Theorem 1.2 and Proposition 1.8, we get:

Corollary 1.9. Assume that (D), (A(a)) and (P2) hold. Then, there
evists € > 0 such that, for all2—e < p < 2+e¢, |V [, ~ (1 - P)1/2pr.

1.4. The reverse inequality.

Let us now focus on (RR,). As already seen, (RR),) holds for all p > 2
under (D), (A(w)) and (DUE), and for all pj < p < 2 under (D), (P2),
(A(@)) and (Gp,) if po > 2 and 1/py + 1/py = 1. However, we can
also give a sufficient condition for (RR)) to hold for all p € (go,2) (for
some gop < 2) which does not involve any assumption such that (Gp,).
For 1 < p < +o0, say that (T, u) satisfies a scaled L? Poincaré inequality
on balls (this inequality will be denoted by (P,) in the sequel) if there
exists C' > 0 such that, for any = € I', any > 0 and any function f
on I' such that |f|” and |V f|” are locally integrable on T,

(Pp) ST 1w - flPmy) < ST V)P m(y).

yEB(z,r) yEB(z,r)

If1 <p< g < 400, then (P,) implies (P,) (this is a very general
statement on spaces of homogeneous type, i.e. on metric measured spaces
where (D) holds, see [39]). The converse implication does not hold but
an LP Poincaré inequality still has a self-improvement in the following
sense:

Proposition 1.10. Let (T, u) satisfy (D). Then, for all p € (1,+00),
if (Pp) holds, there exists € > 0 such that (P,—_.) holds.

This deep result actually holds in the general context of spaces of
homogeneous type, i.e. when (D) holds, see [42].

Assuming that (P,) holds for some ¢ < 2, we establish (RR,) for
qg<p<2:
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Theorem 1.11. Let1 < g < 2. Assume that (D), (A(a)) and (Py) hold.
Then, for all ¢ < p < 2, (RR,) holds. Moreover, there exists C > 0 such
that, for all A > 0,

(1.11) m({xef‘; }(I—P)Wf(x)‘ >/\}) < %kug.

As a corollary of Theorem 1.2, Proposition 1.10 and Theorem 1.11,
we get the following consequence:

Corollary 1.12. Assume that (D), (A(«)) and (P,) hold for some p €
(1,2). Then, there exists € > 0 such that, for all p —e < q¢ < 400,
(RR,) holds. In particular, (RR)) holds.

1.5. An overview of the method.

Let us briefly describe the proofs of our results. Let us first consider
Theorem 1.3. The operator T = V(I — P)~'/? can formally be written
as

(1.12) T=v (io akP’“> ,

k=0
where the ax’s are defined by the expansion

—+oo
(1.13) 1—2)2 = ap"
k=0

for —1 < 2 < 1. The precise meaning of (1.12) is the following statement,
which will be proved in Appendix B:

Lemma 1.13. Define
E = {f e L2(T); f = (I — P)'/?g for some g € LQ(F)}.
Then, E is dense in L*(T) and, for all f € E,

(1.14) v (Z akPkf> — V(I —P)"Y2f in L¥(D).
k=0
The kernel of T' is therefore given by

+oo
Ve (Z akpk(%?/)) -
k=0

It was proved in [47] that, under (D) and (P,), this kernel satisfies the
Hormander integral condition, which implies the H(I') — L*(T") bound-
edness of T' and therefore its LP(I')-boundedness for all 1 < p < 2, where
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H(T") denotes the Hardy space on I' defined in the sense of Coifman and
Weiss ([21]). However, the Hérmander integral condition does not yield
any information on the LP-boundedness of T for p > 2. The proof of
Theorem 1.3 actually relies on a theorem due to Auscher and Martell
(see [6]), which, given some py € (2, +c0], provides sufficient conditions
for an L2-bounded sublinear operator to be LP-bounded for 2 < p < py.
Let us recall this theorem here in the form to be used in the sequel for the
sake of completeness (see [6, Theorem 3.7], and also [5, Theorem 2.1],
[2, Theorem 2.2]):

Theorem 1.14. Let py € (2,400]. Assume that T satisfies the doubling
property (D) and let T be a sublinear operator acting from a dense subset
of L3(T") into L*(T"). For any ball B, let Ap be a linear operator acting
on L*(T'), and assume that there exists C > 0 such that, for all f €
L3(T), allz € T and all ball B > =,

1.15 L T - A <o (M)
(1.15) g 170 = 48) o) < (M) @)
and

L10) G 1T A0Sl < € (MATs) " (@)

If 2 < p < po, then there exists C,, > 0 such that, for all f € L*(T) N
Lr(T),
ITfll Loy < Colfllory -

Notice that, to simplify the notations in our foregoing proofs, the
formulation of Theorem 1.14 is slightly different from the one given in [2]
and in [5], since the family of operators (A4, ),~¢ used in these papers is
replaced by a family (Ap) indexed by the balls B C I', see Remark 5
after Theorem 2.2 in [2]. Observe also that this theorem extends to
vector-valued functions (this will be used in Section 3). Finally, here
and after, M denotes the Hardy-Littlewood maximal function: for any
locally integrable function f on I' and any = € T,

1
T) = sup —— m
M () = sup oms %If(y)l (),
where the supremum is taken over all balls B containing x. Recall that,
by the Hardy-Littlewood maximal theorem, since (D) holds, M is of
weak type (1,1) and of strong type (p,p) for all 1 < p < 4o0.
Following the proof of Theorem 2.1 in [5], we will obtain Theorem 1.3
by applying Theorem 1.14 with A = T — (I — sz)" where k is the
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radius of B and n is an integer only depending from the constant D
in (1.8).

As far as Theorem 1.11 is concerned, note first that (RR,) cannot
be derived from (R, ) in this situation (where 1/p + 1/p’ = 1), since
we do not know whether (R,/) holds or not under these assumptions.
Following [3], we first prove (1.11). The proof relies on a Calderén-
Zygmund decomposition for Sobolev functions, which is the adaptation
to our context of Proposition 1.1 in [3] (see also [1] in the Euclidean
case and [6, Proposition 9.1], for the extension to a weighted Lebesgue
measure):

Proposition 1.15. Assume that (D) and (P;) hold for some q € [1,00)
and let p € [q,400). Let f € EVP(T) and X > 0. Then one can find a
collection of balls (B;)ic1, functions (b;)icr € EV4(T') and a function g €
EY°° such that the following properties hold:

(1.17) f=g+ b

iel
(1.18) IVglleo < CA,
(1.19) suppb; C B;, Z [Vb;|?(x)m(z) < CAIV(By),
x€2B;

(1.20) SV(B) < O3 S VP @) m(a),

i€l zel
(1.21) > xs <N,

iel

where C and N only depend on q, p and on the constants in (D) and (P,).

As in [3], we rely on this Calderén-Zygmund decomposition to es-
tablish (1.11). The argument also uses the LP(T")-boundedness, for
all 2 < p < 400, of a discrete version of the Littlewood-Paley-Stein
g-function (see [49]), which does not seem to have been stated before
in this context and is interesting in itself. For all function f on I' and
all x € T', define

1/2
2
g(f)@) = | D 1[I = P)P'f(x)]

1>1

Observe that this is indeed a discrete analogue of the g-function intro-
duced by Stein in [49], since (I — P)P' = P' — P'*! can be seen as a
discrete time derivative of P! and P is a Markovian operator.



286 N. BADR, E. Russ

It is easy to check that the sublinear operator g is bounded in L*(T).
Indeed, as already said, the assumption (A(«)) implies that the spectrum
of P is contained in [a, 1] for some a > —1. As a consequence, P can be
written as

P= /1 AdE(N),
so that, for all integer [ > 1, ’
(I — P)P' = /1(1 — M)A dE(N)
and, for all f € L?(T),
|(T - P)P'f|[ = /1(1 — N222dE; ().
It follows that, for all f € L*(T),
lg(A)I3 =D 1| = P)Pf

>1
- / 1(1 = N2> IV dEfp(N)
a I>1
2
=/al (ﬁ) dEy s (A)
<15

It turns out that, as in the Littlewood-Paley-Stein semigroup theory, g is
also LP-bounded for 1 < p < +o0:

Theorem 1.16. Assume that (D), (DUE) and (A(a)) hold. Let 1 <
p < +o00. There exists Cp > 0 such that, for oll f € LP(T),

lg(Hl, < Collfl,-

Actually, this inequality will only be used for p > 2 in the sequel, but
the result, which is interesting in itself, does hold and will be proved for
all 1 < p < +o0.

Before going further, let us mention that, in [32], N. Dungey es-
tablishes, under a local doubling property for the volume of balls, the
LP-boundedness for all p € (1,2] of another version of the Littlewood-
Paley-Stein functional, involving the gradient instead of the “time de-
rivative” and the (continuous time) semigroup generated by I — P. Al-
though we do not use Dungey’s result here, it may prove useful to study
the boundedness of Riesz transforms on graphs.
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The proof of Theorem 1.16 for p > 2 relies on the vector-valued version
of Theorem 1.14, while, for p < 2, we use the vector-valued version of
the following result (see [2, Theorem 2.1] and [16] for an earlier version):

Theorem 1.17. Let py € [1,2). Assume that T' satisfies the doubling
property (D) and let T be a sublinear operator of strong type (2,2). For
any ball B, let Ap be a linear operator acting on L*(T'). Assume that,
for all § > 1, there exists g(j) > 0 such that, for all ball B C T and all
function f supported in B,

1
(1.22) VIR@TE) 1T(I = AB)fll2(c;(my) < 90 )Vl/po( B) 11l po

for all 7 > 2 and

1

(1.23) ViIR2TE) 1ABf L2, my) < 90 )Vl/PO( B) 11 e

for all 5 > 1. If 3 9(5)2P7 < +oo where D is given by (1.8), then
i>1

T is of weak type (po,po), and is therefore of strong type (p,p) for all

po<p<2.

Going back to Theorem 1.11, once (1.11) is established, we conclude
by applying real interpolation theorems for Sobolev spaces, which are
also new in this context. More precisely, we prove:

Theorem 1.18. Let g € [1,+00) and assume that (D), (Py) and (A(a))
hold. Then, for all ¢ < p < +o00, WUP(T') = (WM(F), WLOO(P))1

q
—pP

As an immediate corollary, we obtain:

Corollary 1.19 (The reiteration theorem). Assume that T satisfies (D),
(P,) for some 1 < q < 400 and (A(«)). Define go = inf {q € [1,00) :
1-60 6
+ —, then
p1 D2

1
(P,) holds}. For gy < p1 < p < ps < 400, lf; =

Wr() = (Whe (), Wi )
P

Corollary 1.19, in conjunction with (1.11), conclude the proof of The-
orem 1.11. Notice that, since we know that Sobolev spaces interpolate by
the real method, we do not need any argument as the one in Section 1.3
of [3].

For the proof of Theorem 1.7, we introduce a discrete differential
and go through a property analogous to (II,) in [3], see Section 8 for
detailed definitions. As far as Proposition 1.8 is concerned, its proof is
entirely similar to the one of Proposition 2.2 in [3] (and will therefore
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be skipped in the present paper). Let us just mention that it relies on
an elliptic Caccioppoli inequality (analogous to the Euclidean version,
see [36]), Proposition 1.10 and Gehring’s self-improvement of reverse
Holder inequalities ([35]).

The plan of the paper is as follows. After recalling some well-known
estimates for the iterates of p and deriving some consequences (Sec-
tion 2), we first prove Theorem 1.16, which is of independent interest,
in Section 3. In Section 4, we prove Theorem 1.3 using Theorem 1.14.
Section 5 is devoted to the proof of Proposition 1.15. Theorem 1.18 is
established in Section 6 by methods similar to [10] and, in Section 7, we
prove Theorem 1.11. Finally, Section 8 contains the proof of Theorem 1.7
and of Proposition 1.8.

2. Kernel bounds

In this section, we gather some estimates for the iterates of p and
some straightforward consequences of frequent use in the sequel. We
always assume that (D), (P;) and (A(«)) hold. First, as already said,
(LUE) holds. Moreover, we also have the following pointwise estimate
for the discrete “time derivative” of p;: there exist C,c¢ > 0 such that,
for all z,y € I' and all [ € N*,

Cm(y) _,&@w

2.1 T,1y) — r,y)| < ——2=—e ¢ 1
(2.1) pu(z,y) — P (z, y)| VD
This “time regularity” estimate, which is a consequence of the L? analyt-
icity of P, was first proved by Christ ([19]) by a quite difficult argument.
Simpler proofs have been given by Blunck ([15]) and, more recently, by
Dungey ([31]).

Thus, if B is a ball in I" with radius k, f any function supported in B
and ¢ > 2, one has, for all x € C;(B) and all [ > 1,

C 764%2
rae Il

This “off-diagonal” estimate follows from (UE) and (2.1) and the fact
that, for all y € B, by (D),

V(y, k k"
V(y,k) ~ V(B) and Vi k) < Csup |1, (—) :
V(y, V1) Vi
Similarly, if B is a ball in I with radius k£, ¢ > 2 and f any function
supported in C;(B), one has, for all z € B and all [ > 1,

(2.2)  |P'f(@)|+1|(I - P)P f(z)] <

~—

_4tg?
e T [l

(2.3) |P!f (@) +1[(T = P)Pf(2)] < V(;B)
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Finally, for all ball B with radius k, all ¢ > 2, all function f supported
in C;(B) and all I > 1,

C

!
24) VP 1oy < S5

Ci(B))

See Lemma 2 in [46]. If one furthermore assumes that (G,) holds for
some po > 2, then, by interpolation between (2.4) and (G, ), one obtains,
for all p € (2,pg), all f supported in C;(B) and all I > 1,

l CP —c?
(2.5) |vp fHLP(B) =i°

Inequalities (2.4) and (2.5) may be regarded as “Gaffney” type inequal-
ities, in the spirit of [34].

Hf||Lp Ci(B)) -

3. Littlewood-Paley inequalities

In this section, we establish Theorem 1.16. The proofs rely on the
following estimates:

Lemma 3.1. Let pg € (1,+00). For all positive integer n, all ball B =
B(zo, k) CT, all f € LPo(T') supported in B and for all integer j > 2:

(1)

DY 3 l‘(I—P)Pl(I—P’“2)"f(:v) * m(z)

2€C;(B) 1<1< (29 +1)k2

- JV( B)
< Cem v >
< e e Il

62 Y Y l’(I—P)Pl(I—PkQ)”f(x)Qm(x)

z€C;(B) I>(21+1)k

< O2J(—72n) V( ) ”f”LPo .
Ve (B)
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Lemma 3.2. For all positive integer n, all ball B = B(zo,k) C T,
all § > 2 and all f € L*(T') supported in C;(B):

1)
)Y Y fu-pPa- P | me
*€B1<1< (23 +1)k2

< 0 S A1,
@)

> X i|a- PP Py )] mi
TEB 1>(2741)k?

j(22 —2n) VD) V( )
<C2 ? (2JB) HfHL2

Proof of Lemma 3.1: Let us first prove (3.1). Let 0 < ¢ < 2 be an
integer and consider [ such that gk? < | < (¢ + 1)k>. We use the
expansion

(I - P)PY(I—P¥) f(z) = Y (=1)"Ci(I — P)P™ f(x).

m=0

Fix 0 < m <n. For all z € C;(B), one has

C 2@y
[— p)pltmk’ Clrm2 m
(I-P) f(z)] < (z+mk2)V(:c,\/z+W)U; |f(y)] m(y)
_c 49 k2
<c c o 1£1
T+ mk)VEe (o VT mkE)
o 4Jk?
<c ¢ T 111
T (L mk2) Vo (w0, VI T mED)
47 k2
e_cH»mkz
S C ”fHLPo )

(1 + mk2)V s (B)

where the first inequality follows from (2.1), the second one from the
Holder inequality and Lemma 3 in [46], the third and the fourth one are
due to (1.8). More precisely, the fourth inequality is trivial when m > 1
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since V(B) < V(zg, VI + mk?), and when m = 0, (1.8) shows that

Vi k) _ (KN et
Wmm®§0<ﬂ> ST

for any o > 0, which is enough to conclude. As a consequence,

Vl/z( B) e l+mk
I—-P PH—mk } .
[Cr L] B V%@)l+mwnmmO
Summing up on [ € (¢k?, (¢ + 1)k?], one obtains
(3.5) 3 3 ‘ 1= Py P £ m(a)
gk?<1<(q+1)k? z€C;(B)
le~rimi | V(29 B)
e “l+mk
< v ) L2 e

2
2 <t EHME? [ yie (B)

Noticing that

e~ (R4 omertil
<C dt
(+mk22_ / (t +mk2)2

qk? <I<(q+1)k?
q+m+2 4] dv
<c / v

we sum up on ¢ € [0,27] in (3.5), which yields

3 S ’(1 - P)PlPlersz(a:)’Q

1<I<(20+1)k2 z€C;(B)
Yint2 g 2B
cof [ e ) 2By,
0 v ) V¥ (B)

< e YD) s

2

Vo (B)

Summing up on m € [0, n] yields the desired conclusion.
Let us now turn to (3.2). Assume that gk? <1 < (¢ + 1)k? for some
integer ¢ > 27. Consider first the case when [ is even and write [ = 2m.
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For any function g € L°(I") and all z € C;(B), one has

1

a0

C d?(z.y)
I - P)P™ < T m
|( ) g(l‘)| — mV(I,\/ﬁ) ;e m(y) ||g||LPO
R —
N mV%(:zr, vm) Lo
C iD
< ————27% ||gllpwo

mV7o (g, /m

where pio + qio = 1, the first inequality follows from (2.1) and Hélder

again, the second one from Lemma 3 in [46] and the last one is due to
the fact that

V(zo, vm) < V(x,vm + d(z, xo))
<V(z,Vm+2""k)

< CV(zx,v/m) (1 + 21;;) ’

<OV (z,v/m)27P,
by (1.8) and the fact that gk? <1 < (¢ + 1)k?. As a consequence,
CV(2'B) 2iD
m 12 2
3:6) NI =P)P"gll2(0ym)) < 5z =27 llgllLe -

m2V'ro (zg,/m)

A

Moreover, since P¥* is a Markov operator and is analytic on L2(T") (more

precisely, HP5k2 - P(S+1)k2’
2—2

stant C' > 0 independent from k), it is also analytic on LP°(T") since

po € (1,400) (see [28, p. 426]). This means that, if ¢’ denotes the
greatest integer such that ¢’ < 4,

< % for all integer s > 1, with a con-

a=peyem,, < |a-prey]

LPo

(3.7) <Cq " (| fll pro

E2\"
<o () 1l
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Combining (3.6) and (3.7), one obtains

2
I—P)PY(I—PF)n
H( )P ) L2(C;(B))

CV(2/B)
12V 50 (20, VI)

- H(I—P)Pm(I—sz)”me’

293

2

L2(C;(B))

k2 2n 25D )
(5) 2% 1.

We argue similarly when [ is odd, writing [ = m +m + 1, and obtain the
same estimate. Summing up on [ > (27 + 1)k? yields

> X d|a-nPa- PRy @) me)

2€C;(B) I>(214+1)k2

< C270 V(2 B) [ fllro

2
l>(2j+l)k2 ZVPO (,TO’ \/Z) l
<o) VBB
V7o (B)

which is the desired conclusion.

O

The proof of Lemma 3.2 is identical with the obvious modifications.
The main difference is that one has to replace (3.8) by

>

T€B) 1> (29 +1)k?

(= PYPUT = P&)" f(2)

}2m(:17)

< C2PV(B) || fIl3-

>

1> (20 +1)k2

< CQj(%_

V(zo, k) _ |1

_ s\ D
and since | > (27 + 1)k2, (M) c2=.

l

()

V(27B)
In the last inequality, we use the fact that

2
If1z -

if 1 > 222,
if 1 < 227k2,
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Proof of Theorem 1.16 when 1 < p < 2: We apply Theorem 1.17 with
T = g and po € (1,2) and, for all ball B with radius k, Ap defined
by

Ap=1—(I—PF),
where n is a positive integer, to be chosen in the proof.

Let us first check (1.22). Let po € (1,2), B := B(zo,k) and f sup-
ported in B. Choose n > 2D. If j > 2, Lemma 3.1 shows that

Z Zl‘] P)PY(I — P*)' f(a )‘ m(z)

xec (B) I1>1

< ¢/ (38-2n)

V?’l( ) ||f||LP07
which means that (1.22) holds with g(j) := 2j(%_"), which satisfies
>, 9(7)2P7 < +oo.
Let us now check (1.23). Since
Ap =Y Ch(=1y P,
p=1

it is enough to prove that, for all j > 1 and all 1 < p < n,

T e p
(39) ViZ( 2J+1B Mooy _g(j)V%(B) 100y
For all x € C;(B), (2.2) yields
g
PPY f(z } <C €’
P @] <o 5y /o
if j > 2, and
PP 1@)] < —— 1l oo
Vpo( )

for j =1, just by (UE). As a consequence,
_4d

<=
L2(C4(B)) Voo (B

s

V2@ B f || o sy »

so that (3.9) holds. This ends the proof of Theorem 1.16 when 1 < p <
2. O
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Proof of Theorem 1.16 when 2 < p < +00: We apply Theorem 1.14 with
the same choice of Ap and py = +oo. Let us first check (1.15), which
reads in this situation as

s 70 = 40) ey < € (1 (1))

for all f € L*(T), all ball B C T and all y € B. Fix such an f, such a
ball B and y € B. Write

F=Y fxc,m =21
Jj=>1 Jj=>1
The L?-boundedness of g and A and the doubling property (D) yield

1 c

1/2
v 1T A il < gy Ml am < (M) )

Let 7 > 2. It follows from Lemma 3.2 that

%B) > T - Ap) f3(x)|* m(x)

reB
- 75 S ifu-pr- e “m()

1
V(2 B)

< 06762]' 1

12 J(22 —2n)
= V(2]B) ||fJHL2 + 02 2

2
17122

< C2YC7 = M| 1) ().
Summing up on j therefore yields (1.15) provided that n > 22, O

To prove (1.16), it suffices to establish that, for all 1 < j < n, all
ball BCT and all y € B,

7 1], -5y < 0 (4 (57 )™

Let x € B. By Cauchy-Schwarz and the fact that

ijk2 (z,2) =1

zel

for all € T, one has, for any function h € L*(T),

’ijzh(:z:)’ < (ij2 12 (x))1/2.
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It follows that, for all [ > 1,
k2 I 2 k2 g2
P = PYP @) < P (1] = PP (@)

so that

Z‘ijz(\/l(I—P)Plf)(‘ < pi¥’ Z (1 - P)PLf|’

>1
= P¥ (ITfF) (@)
< M (IT11) (),

which is the desired estimate (note that the last inequality follows eas-
ily from (UE)). Thus, (1.16) holds and the proof of Theorem 1.16 is
therefore complete. O

4. Riesz transforms for p > 2

In the present section, we establish Theorem 1.3, applying Theo-
rem 1.14 with Ag = I — (I — P2*)". One has ||Ag|l,, = 1. In view of
Theorem 1.14, it suffices to show that

@) g 10 - P L, < 0 (M) )
and
42) G | (= =22 g < (marrt) @

for all f € L*(T), all z € T and all ball B C T’ containing z. Fix such
data f, x and B.

Proof of (4.1): Set f; = fxc,(p) for all i > 1. The L*-boundedness of
T(I — P*)" yiclds

j =P

Vl/2 L2(B) V1/2( ) 1f2llz2 )

(4.3) ”
c(MP)) " (@)
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Fix now ¢ > 2. In order to estimate the left-hand side of (4.1) with
f replaced by f;, we use Lemma 1.13 (observe that f; € E), which yields

v ((I—P)_1/2(I—P2k2)nfi) -V (ialpl(I_P2k2)nfi>

1=0
“+o0 n

=V > ad ci(-1) PRy
=0 j=0

where

d; = Z (1) Clas_ojp2

0<5<n, 2jk2<I
(recall that, for all { > 0, a; > 0). It follows that

7= PP fia)| < ZldzIVsz z)

for all x € B. Indeed, if + € B and | = 0, VP!f;(z) = Vfi(z) = 0
because f; is supported in C;(B). Thus, one has

HT(I _ P2k2)n

+oo
B)§;§:|d”H‘v}ﬂf”HL%B)
=1

According to (2.4), one has

4%2

C'Z dy| —— £l L22ir1pr2i By -

We claim that the following estimates hold for the d;’s:

(4.4) HT _ pyng

Lemma 4.1. There exists C > 0 only depending on n with the following
properties: for all integer 1 > 1,

(i) if there exists an integer 0 < m < 2n such that mk* <1 < (m +
DR, Jdi| < —Sr

(ii) if there exists an integer 0 < m < 2n such that | = (m + 1)k?,
di] < C,

(iit) if 1 > (2n 4+ 1)k2, || < CE*" 3.
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We postpone the proof of this lemma to the Appendix A and end the
proof of (4.1). According to (4.4), one has

|7 = Py,

L*(B)

4%2

Z Z |dl| 7 ||fHL2 (2i+1B\2i B)

mk2<l<(m+1)k?

s
(4.5)
+ szo [dom i | s I 2oy
@
+C Z |dl| Nii 11l L2 2i+1 mr2i By
I>(n+1)k
=514+ 5+ 53.
For S;, Lemma 4.1 yields
—cAtk?

n e T
|51 < C Z Z NN [fl L2+ p\2iB) -

m=0 mk2<l<(m+1)k?2
But, for each 1 <m <n,

7.2 75,2
U (m4+1)k? et

> = S /kz o

mk2<l<(m+1)k?

dt

n(l+w)
<c /
Vw(w+1)
S Oefcéli

3

where C, c > 0 only depend on n. For m = 0,

02
Ak

1
Yy §/e s du oot
l 0 u

0<I<k?

Therefore,
(4.6) 91| < Cem* 12241 B\2i ) -

As for Sy, Lemma 4.1 gives at once

(4.7) [S2| < Ce " ||f||L2(2i+lB\2iB) )
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where C, ¢ > 0 only depend on n once more. Finally, for S3, Lemma 4.1
provides

4% k>

n —n—l e_Cf

95| < Ck? Z U 7 £l p2(2i1 pr\2i ) -
I>(n+1)k?
But one clearly has
—CM —+oo —041{“2
Z R S / g3 © dt
I>(n+1)k2 ! (nt1)k?
+oo e d
(41k2)7n/ u*"efi_u
nfl u
Yo
+oo
, e d ;
S Ck72n471n/ ufnefi_u S 047177,7
0 U

so that, since k > 1,
(4.8) 1S3 < C4™" || fll 2 (ai+1 728y -

Summing up the upper estimates (4.6), (4.7) and (4.8) and using (4.5),
one obtains

(4.9) HT(I _ pAyng,

o S O M @i -

The definition of the maximal function and property (1.8) yield
. 1/2
1l 2es maim < V22 B) (MUf1) @)
_ ) 1/2
< C2PRY (B2 (M) (@)

D
Choosing now n > — and summing up over ¢ > 1, one concludes
from (4.3) and (4.9) that

+oo
i(Z—2n) 1/2 2y 1/2
L2(B)§C<;2 >V<B> (MAUrPY@)

which ends the proof of (4.1). O

HT(I— p2yn

Proof of (4.2): We use the following lemma:
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Lemma 4.2. For all p € (2,po), there exists C,a > 0 such that, for all
ball B C T with radius k, all integer i > 1 and all function f € L?(T)
supported in C;(B), and for all j € {1,...,n} (where n is chosen as
above), one has

(W> [vre ]

Proof of Lemma 4.2: This proof is very similar to the one of Lemma 3.2
in [5], and we will therefore only indicate the main steps. First, (2.5)
yields

Cef‘l‘li 1
LP(B) k  V(2it1B)1/2 HfHLZ(F)

(4.10) |2 % 1P 1|

Lr(T)

Using (UE), and noticing that, by (D), for y € B, V(y,kv/j) ~ V(B),
one has, for all x € I" and all y € B,

() < g e (—e 2 Y gy

As a consequence, for all z € T,

C

(4.11) ‘ij2f(:v) < WT@ Hf||L2(4B) .

The L? contractivity of P shows that

(4.12) Hijzf‘

<C
pory < C iz

so that, gathering (4.11) and (4.12),

22 1_1
(4.13) HP]]“ <CV(B)? 2 [ fllpzr -

Finally, (4.13) and (4.10) yield the conclusion of Lemma 4.2 when ¢ = 1.
Consider now the case when ¢ > 2. Let x; the characteristic function
of Cy(B) for all I > 1. One has, for all x € T,

v p2ik? fla) < vaﬂc le]k flz) = Zgl(fﬂ)

>1 1>1
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By (2.5) and (1.8),

1 V(2B P
- < S
v 19l = © ( V(B)
efc‘ﬂ 1

: |71
k Vl/p(2l+lB)

Lp(21+1B\2! B)

—c4!
(1+1)D/p € 1 H k>
=C2 k Vl/p(2l+lB) P

Lp(21+1B\2! B)

Using (UE) and arguing as in the proof of Lemma 3.2 in [5], one obtains

1 2
- ||pik ’
vl e
and, for all x € 241 B\ 2!B,

(4.14)

2 1 )
<Kj——
ey = W (2iIB) 1122 e,y

1

k2 ot L
(4.15) ‘PJ f(w)‘ < K2 Vi2(21B) £l L2201 Br2i ) 5

where ,
Ce 4 ifl1<i—2,
Kui=!C ifi-1<l<itl,
Cet' if I >i+2.
Interpolating between (4.14) and (4.15) therefore yields

1 12 . 2 1
ok o(i+2)D(1-2) L+
V1/p(21+1B) HP f’ LP(Cy) < Ka2 ! V1/2(2i+1B) 122 -
Summing up in I, one ends the proof of Lemma 4.2 as in [5]. O

To prove (4.2), it is enough to show that, if p € (2,po), there exists
Cp > 0 such that, for all j € {1,...,n}, all function f € L2 (T') with

loc

Vfe L (I), all ball B C I' with radius k and any point z € B,
1

iz [V 1]y < € (MU1) " .

But, since for all { > 0, P'1 =1, one has
VP'f=VP(f ~ fip),
so that L, .
VPR f =3 "VP ((f — fan))-
I>1
One concludes the proof of (4.2) as in [5], using the Poincaré inequality
and Lemma 4.2. (]
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5. The Calderén-Zygmund decomposition for functions
in Sobolev spaces

The present section is devoted to the proof of Proposition 1.15, for
which we adapt the proof of Proposition 1.1 in [3] to the discrete setting.
Let f € EVP(T), A > 0. Consider Q = {z € T': M(|Vf]?)(z) > \}.
If Q =0, then set

g=1f, bj=0foralliel
so that (1.18) is satisfied thanks to the Lebesgue differentiation theorem
and the other properties in Proposition 1.15 obviously hold. Otherwise
the Hardy-Littlewood maximal theorem gives

m(Q) < CAP(V )7 §

(5.1) O EE)
< 4o00.
In particular, 2 is a proper open subset of I, as m(I') = 400 (see

Remark 1.1). Let (B;)ier be a Whitney decomposition of € ([21]). That
is, €1 is the union of the B;’s, the B;’s being pairwise disjoint open balls,
and there exist two constants Cy; > C; > 1, depending only on the
metric, such that, if F =T\ Q,

(1) the balls B; = C1B; are contained in © and have the bounded

overlap property;

(2) for each i € I, r; = r(B;) = 4d(z;, F) where z; is the center of B;;

(3) for each i € I, if B; = Co B, B;NF # () (Cy = 4C; works).
For z € Q, denote I, = {i € I; x € B;}. By the bounded overlap prop-
erty of the balls B;, there exists an integer N such that I, < N for
all x € Q. Fixing j € I, and using the properties of the B;’s, we easily
see that £r; < r; < 3r; for all i € I,. In particular, B; C 7B; for
alli € I,.

Condition (1.21) is nothing but the bounded overlap property of

the B;’s and (1.20) follows from (1.21) and (5.1). The doubling property
and the fact that B; N F # () yield:

(52) Y IVFU@)m(x)< Y [V (@)m(z) AV (Bi) <CAV(B;).
r€2B; 2€B;

Let us now define the functions b;’s. Let (x;)icr be a partition of
unity of 2 subordinated to the covering (B;);cr, which means that, for
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all i € I, x; is a Lipschitz function supported in B; with ||Vl <

¢ and > xi(x) = 1 for all z € T (it is enough to choose x;(z) =
T i€l
Crd(zs, Crd(zp,2) \\
s (M> (Zw (M» where € D(R), =10n [0, 1],
T k Tk

¥ = 0 on [1+201,—|—oo) and 0 < @ < 1). Note that x; is actually
supported in 1+Cl B;, so that Vy; is supported in C3B; C 2, where
Cs =1+ 1+01 < 2 We set b; = (f — fB,)x:- It is clear that supp b; C B;.
Let us estlmate > weon, IVOi|!(x)m(z). Since

Vbi(z) = V((f = fp)xi)(2) < maxxi(y)V(2) +1f(2) - ()
and since x;(y) <1 for all y € ', we get by (P,) and (5.2) that
> Vbilim(x) < O( > VF(@)m(x)
©€2B; ©€2B;
)| Vxi|*(z)m (l‘)>
z€2B;
< OV (B;) + C—r > IV z)m(x)

Z r€2B;
< C'\V(By).

Thus (1.19) is proved.

Set g = f — > b;. Since the sum is locally finite on €, g is defined
iel
everywhere on I' and g = f on F.

It remains to prove (1.18). Since > x;(z) =1 for all z € Q, one has
i€l

9=Ffxr+>_ fo.xi
i€l
where xp denotes the characteristic function of F. We will need the
following lemmas:
Lemma 5.1. There exists C > 0 such that, for allj € I, allu € FN4B;
and all v € By,

lg(u) — g(v)] < CAd(u,v).
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Proof: Since Y x; =1 on I, one has
i€l

g(u) —g(v) = fu) — ZfBiXi(v)

icl

= Z (f(u) = fB,) xi(v).

icl

(5.3)

For all ¢ € I such that v € B;,

“+oo
|f(w) = fB;| < Z |/ B(w2—*r) = [B(w2—*—1rs)

k=0

For all k > 0, (P,) yields

+ ‘fB(u,ri) - fBi

’fB(u,2*kri) - fB(u,2*k*1Ti)

1
V| 2 O feue)m)
z€B(u,27 k= 1r;)
c
= V(T_kn) Z ‘f(z) — [Bu2-+r)| M(2)
ZEB(U,Q*IC'”)
(54) C . i
= m Z ‘f(z) - fB(u,2*kri) m(z)
z€B(u,27Fr;)
1 q
S e = I DO RO

zEB(u,2"kr;)
< C27Fr (M(VH)D)T (u)
<027\ < 02700y,

where the penultimate inequality relies on the fact that v € F' and the
last one from the fact that B; N B; # 0 and r; ~ r;. Moreover, since
u e 4Bj,

B(’U,, Ti) - B('rjvri =+ d(ua IJ))
C B(.Ij,?"i + 4Tj) C 7BJ
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Since one also has B; C 7B, one obtains, arguing as before,

’fB(u,n) — fB;| < ’fB(u,ri) — f7Bj’ + ‘f?Bj - fB;
(5.5) S 7B > |£(z) = fa, | m(2)
2€7B,
S C/\T‘j.

It follows from (5.4) and (5.5) that
|f(u) = fB,| < CAr; < CXd(u,v),

since
1 1 1
rj = id(acj,F) < id(acj,u) < §d(x], v) + = d(v u)
1 1
< 37 + B d(v,u)
This ends the proof of Lemma 5.1 because of (5.3). O

To prove (1.18), it is clearly enough to check that |g(z) — g(y)| < CA
for all z ~ y € I'. Let us now prove this fact, distinguishing between
three cases:

(1) Assume that x,y € Q. Then, xr(z) = xr(y) = 0. It follows that
9y) — 9(@) = _ (fz. — f5,) (xi(y) — xi(2)),

i€l
so that |g(y) — g(@)] < C s |, — f5,| Vxile) == hx). We
claim that |h(z)] < CA. To see this, note that, for all ¢ € I such
that Vx;(x) # 0, we have | fp, — fB,;| < CrjA. Indeed, d(z, B;) < 1,
which easily implies that r; < 3r; +1 < 47, hence B; C 10B;. As
a consequence, we have, arguing as before again,

|fB; — fioB;] S Z |f(y) = fios;Im(y)

yGB
C
< : Z |f(y) = fiom;Im(y)
(B;) y€10B;

Qi

<Cry | grpy & IVIPwm)

I/ ye10B;
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where we used Holder inequality, (D), (P;) and the fact that
(IVf1?)108, < M(|IV[])(2) for some z € F N B;. Analogously
|fioB; — fB,| < CrjA. Hence

@) =] > (fs — f8,)Vxi(x)

iel;ze2B;

<C Y Afmo— Sl

icl; x€2B;
< CNA.

(2) Assume now that x € F'\ OF (recall that OF was defined in Sec-
tion 1.1) and y € T', so that y € F. In this case |g(y) — g(z)| =
|f(y) — f(z)] < CX by the definition of F.

(3) Assume finally that z € OF.

(i) Ify € F, we have |g(y)—g(z)| = | f(z)—f(y)| < CV [f(z) < O

(ii) Consider now the case when y € Q. There exists j € I such
that y € B;. Since x ~ y, one has x € 4B;, Lemma 5.1
therefore yields

lg(z) — g(y)| < CXd(x,y) < O

Note that the case when = € 2 and y € F is contained in Case (3)(ii)
by symmetry, since y € OF. Thus the proof of Proposition 1.15 is
complete. O

Remark 5.2. It is easy to get the following estimate for the b;’s: for
allt eI,

1 1
bill, < i ||bin < CAry.

V(B;) V(B;)/4
Indeed, the first inequality follows from Holder and the fact that b; is
supported in B;. Moreover, by (P;) and (5.2),

1 1
V(B 1:ll, = V(B If = fBll Loy

1
< OriI/(Ti)l/q IVFllLas,y < CAri.

6. An interpolation result for Sobolev spaces

To prove Theorem 1.18, we will characterize the K functional of inter-
polation for homogeneous Sobolev spaces in the following theorem (see
for instance [14] for a general reference on the K functional).
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Theorem 6.1. Under the same hypotheses as Theorem 1.18 we have
that

(1) there exists Cy such that for every f € WhH4(T') + WH(T') and
allt >0

K (f, 45,1, Wh) > Ci (IV]9)7 (1)
(2) for ¢ < p < oo, there exists Cy such that for every f € WhHP(T)
and every t > 0
K (f,t5, W, W) < ot ([V1]7)% (1)
Proof: We first prove item (1). Assume that f = h+g with h € Wha,
g € W1 we then have

1 1
1Pllyira + tllgllree = [[VAllg + 9] Vglloo
> K(Vf,t1, L L)
1 exy 1
= Cta(|Vf|7)a(t).
Hence we conclude that K (f, v, Wha, W) > Oyta (|V£]7)a (¢).

We prove now item (2). Let f € WP, ¢ < p < co. Let t > 0,

we consider the Calderén-Zygmund decomposition of f given by Propo-
1

sition 1.15 with A = A(t) = (M(|Vf|)q) a(t). Thus we have f =
> b+ g = b+ g where (b;)icr, g satisfy the properties of the proposi-
i€l

tion. We have the estimate

Vol <> <Z |Vbi|> (z)m(z)

zel’ \iel

SCNY > |[Vbi|*@)m(x)

i€l x€2B;
<ON(1) Y V(B)
i€l
< OXI(t)m(Q),

where the B;’s are given by Proposition 1.15 and €2 is defined as in the
proof of Proposition 1.15. The last inequality follows from the fact that

S x; < N and Q = | B;. Hence |Vb|, < C)\(t)m(Q)%. Moreover,

icl i -
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since (M f)* ~ f** (see [13, Chapter 3, Theorem 3.8]), we obtain

sl ok &
A(t) = MV e (8) < CVFT)7 ().
Hence, also noting that m(€Q) < ¢ (see [13, Chapter 2, Proposition 1.7]),
we get K(f,t%,leq, Whee) < C’t%|Vf|q**%(t) for all t > 0 and obtain
the desired inequality. O

Proof of Theorem 1.18: The proof follows directly from Theorem 6.1.
Indeed, item (1) of Theorem 6.1 gives us that (W, TWhoo),_ ap C
WP and || f]lype < C||f||1_%7p, while item (2) gives us that Wlxp C

(W, Wl’oo)l—%,p and || flli-2p < Cl|fllyi1,- Hence
= @ TYL0), 4 with equivalent norms.
Whe = (e, 171°), s, with equivalent O

7. The proof of (RR,) for p < 2

In view of Theorem 1.18 and since (RR32) holds, it is enough, for the
proof of Theorem 1.11, to establish (1.11).

Proof of (1.11): We follow the proof of (1.9) in [3]. Consider such an f
and fix A > 0. Perform the Calderén-Zygmund decomposition of f given
by Proposition 1.15. We also use the following expansion of (I — P)'/2:

(7.1) (I —P)Y/? = Zakl P)P

where the (ax)’s were already considered in Section 4. For each i € I,
pick the integer k € Z such that 2¥ < r(B;) < 2+ and define r; = 2*.
We split the expansion (7.1) into two parts:

(I-P)V?= Zakl P)P* + Z ap(I — P)P* =T, + U;.
kr2+l

We first claim that
2 m({rers |t - PP >2}) < v,

Indeed, one has

(e - o] ) < & -

= Il
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and since Vg < CAon I' and [[Vg|, < C|[Vf] . we obtain
IVgll; < CX*=1([Vgllg < CX*1 V1l

which ends the proof of (7.2) (we have used the fact that [|[Vg||, <
C[IVf|,, which follows from the fact that [|[Vb||, < C|Vf]|,, which
follows itself from (1.19)).

We now claim that, for some constant C' > 0,

(7.3) m <{:v €T > Tibi(x)| > A}) < % IVAIIE.

iel
To prove (7.3), write
>A}>

(74) m <{x el

o)

Observe first that, by (D) and Proposition 1.15,

m <U4BZ—> <O vEB) < v

iel

> Tibi(x)

el

iel

>A}>.

As far as the second term in the right-hand side of (7.4) is concerned,
we follow ideas from [7], and estimate it by

m ({mum; > Tbi(x) >>\}> < %Z > 1 Tibi(x)| m(x)

iel icl x¢dB;

—+oo

1
Y 2D ITbillnaeis, -

il j=2
If 4, j are fixed, since (I — P)b; is supported in 2B;,

2
T3

|mbiHL1(2ﬂ'“Bi\2fBi) < Z |ax| H(I_ P)PkbiHLl(mHBi\szi)
k=0
2

= Z |a| ||(I— P>Pkbi"L1(2j+1Bi\2jBi) ‘
k=1
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Given 1 < k <72, one has, for all x € 2771 B; \ 2/ B;, using (2.1),

(I = P)P*bi(2)] < Y [pa(,y) — prsa (@, 9)] [bi(y)]
yEB;

C a2 (z.y)
< ————¢ T & |bi(y)[m(y).
y%; kV (y,Vk)

Using (1.8) and arguing as in [3] (relying, in particular, on Remark 5.2),
we obtain

D -2
T T ,C4 i
0= PPl gy < O () e F v mn
Since
P
r vVkm

(see Appendix A), it follows that
1T5bill L1 2541 B\20 By) < CAe™ ¥ V(2T B;) < Oxe™ V2PV (B)).

One concludes, using (1.20), that

etiai C
A< C’ZZG Y2IPV(B;) < EHVng,

i€l j>2

which shows that (7.3) holds.
What remains to be proved is that

(7.5) m <{:17 eT; Z Uibi(x)| >

iel
Define, for all j € Z,

A}) < 5 IVl

so that, for all j € Z,
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One has
> Ubi =YY an(I-P)Pkp;
el i€l k>r?
=Y aI-P)P* Y b
k>0 iel;r?2<k
=> a(I-P)P* Y b
k>0 iel;r2=221<k
=> a(I-P)P* > 278,
k>0 7 4i<k
For all k > 0, define
2J
fe=Y. =B
J;4i<k \/E

It follows from the previous computation and Theorem 1.16 that

+ool 1/2
ZUibi <C (ZE'J[’“F)

icl q k=1 q

To see this, we estimate the left-hand side of this inequality by duality,
as in [3] and use the fact that |ag| < < for all £ > 1. Since, by

Vk

27
felf <2 Y 7 1851,

;49 <k

Cauchy-Schwarz,

one obtains

4oo | 1/2 1/2
(zzw) < (zw)
k=1 q keZ q

By the bounded overlap property,

1/2]|9 b q
(ZW) <oy > PO @),

keZ zel iel
so that, using Remark 5.2, one obtains

S @m(@ <O\ V(B

xzel i€l g el
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As a conclusion,

m<{xen

which is exactly (7.5). The proof of (1.11) is therefore complete. O

> Uibi(x)

icl

9 q
> A}) <CY V(B < IV,

icl

8. Riesz transforms and harmonic functions

Let us now prove Theorem 1.7. The proof goes through a property
analogous to (II,) in [3], the statement of which requires a notion of
discrete differential.

8.1. The discrete differential and its adjoint.

To begin with, for any v = (z,y), v = (¢/,y') € E (recall that
E denotes the set of edges in I'), set

d(’77 7/) = max(d(xv x/)v d(yv y/))

It is straightforward to check that d is a distance on E. We also define
a measure on subsets on E. For any A C F, set

n(A) = Z Hay-
(z,y)€A

We claim that F, equipped with the metric d and the measure p, is
a space of homogeneous type. Indeed, let v = (a,b) € E and r > 0.
Assume first that » > 5. Then, by (D),

u(B(v,2r)) = > Hy

d(z,a)<2r,d(y,b)<2r
T
< = < - .
< Z Z,uxy Vi(a,2r) < CV (a, 100)
d(z,a)<2ryel
But

ACETIRIED DR DI

d(w,0)< 355 d(y,2)<1

C Y S w503

d(z,a)<% d(y,b)<3

since, when d(z,a) < 155 and d(y,z) < 1, then d(y,b) < 2+ 155 < 5-
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Assume now that r < 5. One has, using (D) again,
1
w(B(vy,2r)) < V(a,2r) <V(a,10) < CV (a, 5)

= Cm(a) S Clﬂab S CI/J,(B(’)/,T')),

since, whenever « ~ y, one has am(x) < pgy by (A(e)). The claim is
therefore proved.

We can then define L? spaces on E in the following way. For 1 <p <
+00, say that a function F' on E belongs to LP(FE) if and only if F is
antisymmetric (which means that F(x,y) = —F(y,z) for all (z,y) € E)

and )
IF ey =5 Do 1F@ )" pay < +oo.

(z,y)€EE
Observe that the L?(E)-norm derives from the scalar product
1
(F, G>L2(E) = 3 Z F(x,y)G(x,y)umy.
z,yel
Finally, say that F' € L°°(E) if and only if F is antisymmetric and
1
1E ooy = 5 sup [F(2,y)] < +oo.
(z,y)€E

Our notion of discrete differential is the following one: for any function f
on I' and any v = (x,y) € E, define

df(v) = fly) — f(z).

The function df is clearly antisymmetric on F and is related to the
length of the gradient of f. More precisely, it is not hard to check that,
if (A(«)) holds, then for all p € [1,4+00] and all function f on T,

”deLP(E) ~ va”Lp(F) :
Indeed, if 1 < p < 400, for all function f and all x € T,

V(@) ~ (Z pla,y) | f(y) - f(w)|>

y~x

~ S Py |F ) — F@)P

y~z

~ > p@,y) [fy) = f(@)

Yy~
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where the last line is due to (A(«)). As a consequence,

IV iy ~ D> p,y) £ (y) = ()] m(x)

xzel y~z

~ Y df (@)

z,yel
= de”ip(};) :

The case when p = 400 is analogous and even easier. We could therefore
reformulate properties (1?),) and (RR,) replacing ||V f1l» ) by [|df [|ps(z)-

Besides d, we also consider its adjoint in L?. If df € L*(E) and
G is any (antisymmetric) function in L?(E) such that the function x
>, p(x,y)G(z,y) belongs to L*(T), one has

(G raey = 5 O df ()Gl )iy

x,yel’

— 1S rwGE e, - Zf G(2, ) ay
>

z,ycl z,ycl

:_Zf xyﬂxy

z,yel’

= - @) | S b )Gy | m).

zel yel’

Thus, if we define
=3 b2, y)Gl,y)
Yy
for all z € T, it follows that

(df,G) L2y = —(f,0G) L2(r)

whenever f € L?(T"), df € L*(E), G € L*(E) and 6G € L?(T"). Notice
also that [ — P = —éd.

The following lemma, very similar to Lemma 4.2 in [4], holds:
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Lemma 8.1. Assume that (D), (A(a)) and (DUE) hold. There ezists
C > 0 such that, for all ball B and all function f € L*(T") supported
in B, there exists a unique function h € Wol"Q(B) such that

(8.1) (I-Ph=finT
and h satisfies
Wl < C I FlLa -

Proof: This proof relies on a Sobolev inequality, which will be used again
in the proof of Theorem 1.7 and reads as follows: there exist v € (0, 1)
and C' > 0 such that, for all ball B with radius r > % and all function f
supported in B,

(8.2) Ifll, < Crv(B)~2 |V ],

with ¢ = % This inequality is actually equivalent to a relative Faber-

Krahn inequality, which is itself equivalent to the conjunction of (D)
and (DUE), see [26], [38], [18], [23], [12], [29]. It follows in particular
from (8.2) that, for all function f € W, *(B),
(8.3) [l < CriVEl,-

Let B and f as in the statement of Lemma 8.1. Since I — P = —dd,
(8.1) is equivalent to

(dh, dv>L2(E) =(f, U>L2(F)
for all v € W, *(B). For all u,v € Wy*(B), set B(u,v) = (du, dv) 12 (g)-
It is obvious that B is a continuous bilinear form on VVO1 ’Q(B). Moreover,
for all u € W, *(B),

2 2
B(’U,,U) = Hdu”LQ(E) 2 CHU‘HWOIZ(B) ?

by (8.3) (see also Lemma 4.1 in [4]). The conclusion of Lemma 8.1
follows then from the Lax-Milgram theorem. O

Let F € L?(E). It is easy to check that 6F € L?(T") and

(8.4) 10F | p2ry < 1F N2k -
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Indeed, for all g € L?(T),

(OF,9) 2] = | Y p,y)F(,y)g(x)m(x)

z,yel’

=Y F(z,y)g(2)pay

z,yel’
1/2 1/2
< D0 1F@ Y pay (ZIQ(I)IQm($)> -
x,yel’ zel

As a consequence of Lemma 8.1, for all F € L?(E) with bounded sup-
port, there exists a unique function f € W12(T") such that (I-P)f = 6 F.
Since functions in L?(E) with bounded support are dense in L?(E), we
can therefore extend the operator d(I — P)~'§ to an L?(E)-bounded
operator.

8.2. The proof of Theorem 1.7.

For all 1 < p < +o0, say that (II,) holds if and only if there exists
Cp > 0 such that, for all F € LP(E) N L*(E),

(11,) (2 ~ P 5F || ) < Co IF oy

Since L*(E)N LP(E) is dense in LP(E), if (II,) holds, the operator d(I —
P)~1§ extends to a bounded operator from LP(E) to itself.

Let us now turn to the proof of Theorem 1.7. Let pg > 2 and ¢q €
(2,p0). Denote by (b') the following property:

() for all p € (2,q), (II,) holds.
We show that, for some po > 2, if ¢ € (2,pp), then (b) = (V') = (a) =

(b).

Proof of (b) = (b'): In order to apply Theorem 2.3 in [3], observe first
that E, equipped with the metric d and the measure pu, is a space of
homogeneous type. Let 2 < p < p < ¢q. Consider F € L*(E) N LP(E)
with bounded support included in E\64B where B is a ball in E centered
at v = (a,b) and with radius . Lemma 8.1 and (8.4) therefore yield a
function h € W12(T) such that (I — P)h = §F with Ihllwrzry <
Cl6F |2y < ClIF | p2(m)-
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Ifr > 1—16, then the function h is harmonic in B(a,32r). Indeed, if
x € B(a,32r)\ 0B(a, 32r),

(I = P)h(z) = 6F(x) = Y _ p(a,y) F(

When z € B(a,32r) and y ~ z, d(y,b) < d(z,a) +2 < 64r, so that
F(z,y) =0. It follows from (RHp) that

1

(ﬁ%wmm%m) ( s X Ve >> .

r€16B

Ifr < 16, B = 16B and the same inequality holds since there is only
one term in the sum. This shows that the operator T' defined by TF =
V(I — P)~16F for all F with bounded support in E, clearly satisfies the
assumptions of Theorem 2.3 in [3], and this theorem therefore yields

(8.5) ITF oy < Co I Fll Lo

for all F' with bounded support in F. Since the space of antisymmetric
functions on F with bounded support is dense in LP(E), (8.5) holds for
all F € LP(E), which exactly means that (II,) holds. O

Proof of (V') = (a): By Theorem 1.11 and Proposition 1.10, there exists
€ > 0 such that (RRy) holds for all ¢ € (2 —¢,2). It is therefore enough
to check that the conjunction of (II,) and (RR,) implies (R,), with
L4+ L =1 But,if f € LP(T) N LA(T) and G € LP'(E) N L*(E),

(AT = Y2 F, G o) | = (1 = PYV21,66) 12|
= [(£.(1 = P)26G) aqr)|

< fllzoqry (2 = PY 7206

LP'(T)

= oy || (T = P21 = )~

SN lpogry AU = PTG,
< Ol 1G] o 3y -
which ends the proof. o

Proof of (a) = (b): Assume now that (R,) holds for all p € (2,q). Let
B be a ball with center ¢ and radius k and v a function harmonic

()
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in 32B, and fix a function ¢ supported in 3B, equal to 1 in 2B and

satisfying 0 < ¢ <1 and ||[Vy| < % Up to an additive constant, one

may assume that the mean value of u in 168 is 0. In order to control the

left-hand side of (RH,,), it suffices to estimate >°_ 5 |V (up)(x)” m(x).
As in [9, p. 35] and [3, Section 2.4], write

2k?—1
up = P (up) + 3 PYI - P)(uyp),
=0
so that
2k%—1
(86) V() <V (P (up)) + 3 V(P - P)ug).
=0

To treat the first term in the right-hand side of (8.6), fix p € (p,q) and
notice that, since (R,) holds by assumption, it follows from Theorem 1.4

that l‘VPlz‘ is LP(I")-bounded uniformly in [. Then, arguing as in

Lemma 4.2, one obtains that

1/p
(8.7) (ﬁ Z ‘VPlf(:C)|pm(:v)>

reB

_ cadk?
1

i \VeD),

Ce
<

forall j > 1,alll e {2, cee 2k2} and all function f supported in C;(B).
It follows at once from (8.7) applied with f = wyp, the fact that u has
zero integral on 168 and the Poincaré inequality (P,) that

1/p
(ﬁ > [vp <u<p><x>}pm<x>>

€B

1/2
(V(iB) > |u<w>|2m<x>>

r€4B

(8.8) <

¢
k

IN
Q

) 1/2
<WGB) Z |VU($)|2m(I)> .

r€l6B
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Let us now turn to the second term in (8.6). A calculation shows that,
forall x € T,

(I = P)(up)(x) = Y pla,y)((up)(z) — (up)(y))

yel’

=Y plz,y)u@)(e() - ¢(y))

yel

(8.9) + > play) (@) — u(y)(ely) - e())

yel

+ Y p(@y)(ulz) - u(y))e()

yel
=1 (x) + v2(x) + vs(x).
For all x € T', v3(x) = 0 since, for all z € T,
> (e y)(u(z) —uly)) = (I — Pyu(z) =0
yel

and w is harmonic in 32B. Because of the support condition on ¢,
for I > 2, one may apply (8.7) to v, and since [|Vy| ., < C/k, one
obtains

(8.10)

1 s 1 He
<WZ|VP%2(:E>I m(x)) Sk—ﬂ<m > [Vu(@)] m(x))

r€EB r€4B

for all 2 <1 < 2k% — 1.
For vy, write

201 () = ) pa(,y) (u(z) + u(y)) (p(z) — ¢(y))

+ > pa(ey)(u(z) —u(y)(pl) = oy)

=0F (z) — va(x),
where, for all (z,y) € E,

Fz,y) = (u(@) +u(y)(p(x) — ()

is antisymmetric, belongs to L?(E) and is supported in B((xo, o), 4k) \
B((xo,x0),2k). It is therefore enough to show that, for all 2 < [ <
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2k% —1

)

==

(8.11) (Z ‘VPléF(:C)|pm(x)>

xeB
1
2 2
Ce_ckT/ 1 2
: \V(B(IO’ %0)s4K) (4 )€ B((wom0) TN B ((50.20).20)

To prove this inequality, write, if [ = 2m, VP'6F = VP"P™§F. We
establish (8.11) by arguments similar to the proof of Lemma 4.2, com-
bining (2.4) and an inequality analogous to (2.4) and derived by duality
(see the proof of (2.6) in [3]). We finally obtain

1/p
(8.12) (%B) Z \vplvl(x)‘l) m(x))
z€B

1/2
C 1

r€4B

for all 2 <1 < 2k%—1. Summing up (8.10) and (8.12) for 2 < < 2k%—1,
we obtain

1
2k2—1 /»

$13) (v SV 3 (P - P)(we)) | @rmi)
V(B)

=2

1/2
gc(@ ) |Vu(x)|2m(:v)> .

z€16B

What remains to be treated in (8.6) is the term V(I — P)(up) + VP(I —
P)(uy). Let us first deal with V(I — P)(uy). By (8.9),

1 1
(8.14) V(B IV = P)(ue)ll pop) < VB Vvl 1os)

1

+ V(B)/» Vo2l o) -

Let us first deal with vi. By (R,),

IV01ll ey < || = P 20| | < Cllonllagy

Lr(T)
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where the last inequality follows from the LP-boundedness of (I — P)/2
(see [28, p. 423] and also [22]). But v; is supported in 4B and, for
all x € 4B,
C
or(2)] < + lu(z)].

As a consequence,
C C
||U1HLP(F) < T ||U‘HLP(4B) < T HWJ’HLP(EsB)7
where 1 is a nonnegative function equal to 1 on 4B, supported in 8B
and satisfying |V¢|| < €. Now, (8.2) shows that, if go = % and

k —v
pe (25 q0)7

1 1
VB udllo(sp) < V(sB)n [l oo (s )
C

—v/2
< TRV BB [Vl

Using now the fact that § = 5 — qio, we finally conclude

1

2
1 C

VB lo1ll Loy < VB2 IV ()l p2s )

(8.15) o

< V(16B)12 IVull 2165 -

where the last inequality is due (P,). All these computations yield

1 c

(8.16) VB VoLl oy < V(16B)12 IVullL2(165) -

We argue similarly for vo. We just have to notice that, for all x € 4B,

|v2(2) " < k_c; > (@)l + [u(@)I")

hence
> @ m) <o S S ) m) 4o S ) mia).
r€4B r€4B y~zx x€4B y~zx

Since m(z) < Cm(y) whenever 2 ~ y (this is a straightforward conse-
quence of (D) and was noticed in [26, Section 4.2]) and § {y€T’; y ~ z} <
N, we finally obtain that

S @) mia) < o 3 fu(a) m(),

r€4B rE8B
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and we conclude as for v; that

1 c

(8.17) VB Vel o (ry < V(i6B)12 IVullL2(165) -

As far as VP(I — P)(uy) is concerned, we argue similarly, using the fact
that

IVPll oy < O =P)2Pur|| | <ClIPOLy < Cllorllagy

and the similar inequality for vy. Summing up (8.8), (8.13), (8.16)
and (8.17) (and the analogous inequalities for VPv; and VPuvs), we
obtain that (RH)) holds. O

Recall finally, as explained in Section 1.5, that the proof of Proposi-
tion 1.8 is entirely similar to the one of Proposition 2.2 in [3]. O

Appendix A

We prove Lemma 4.1. The proof will make use of the following in-
equality: for any positive integer n, any C™ function ¢ on (0, +00), any
positive integer k and any t > (2n + 1)k?:

n

(A.1) S CB(~1)Pe(t — 20k?)

p=0

<C sup [ ()] K,

t
U2 5T

where C' > 0 only depends on n (see [33, problem 16, p. 65]).

(20)!
For all I > 0, a; = e
Stirling formula shows a; ~ \/% Therefore, there exists C' > 0 such
that, for all I > 1,

and, as already used in Section 7, the

O<a < E
Vi
Assume first that mk? < I < (m + 1)k? for some integer 0 < m < 2n.
For each integer j > 0 such that 2jk? < I, one has [ — 2jk? > 0 and
27 < m, so that }al,ijz} < \/lijk2 < \/l_kaz. It follows at once that

C
VI—mk?

for some C' > 0 only depending on n.

di| <
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Assume now that [ = (m+ 1)k? for some 0 < m < 2n. For each j > 0
such that 25k% < [ and [ — 2jk? > 0, one has 25 < m again, so that
‘al_mz‘ < \/ﬁ = % < C. Moreover, ag = 1. One therefore has

)| < C+Oomtt <,

where, again, C' only depends on n.
Finally, assume that [ > (2n + 1)k?. The classical computation of
Wallis integrals shows that

2 2
where, for all z > 0, p(z) = = / (sint)** dt. We can then invoke (A.1)
T Jo

and are therefore left with the task of estimating ¢(™. But, for all z > 0,

92 5 .
‘@(n)(x)‘ — / (2 logsint)" e2zlogsmt dt
0

™

2 [% N . 2
< —/ |2logsint|" e2@loesint gy .— 2 ().
™ Jo ™

™

We now argue as in the “Laplace” method. For all § € (O, 5), one clearly

has, for all x > 1,

-5
0<In(x) S/ |2logsint|" e2*lossint gy
0

R

fus

2 .
(A2) + / |2logsint|" 2@ lossint gy
-5

< (sin(g - 5) )2m_21n(1)+Jn(a:) = Cns0® 24 Jy(2)

where C), 5 > 0 only depends on n and §, 0 < a = sin (% — 5) < 1 and

2 .
Jn () ::/7r 6|2logsint|n eZrlogsint gy

-
5
Observe now that J,(z) = / |21og cos u|™ e2*108os v gy Since
0

log(cosu) ~ —“72 when u — 0, we fix § > 0 such that, for all 0 < u < 6,
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—3u? <log(cosu) < —u?, which implies

1
1

5
1, (z) < C / ure= 37 gy
(A.3) ’

| /\

%\

271-‘1—1 “+o00 )
_ 1
) VeV dv < Cz "3,
0

It follows from (A.2) and (A.3) that, for all z > 1,
oot <0

which, joined with (A.1), yields assertion (iii) in Lemma 4.1, the proof
of which is now complete. O

Appendix B

Let us establish Lemma 1.13. That E is dense in L?(I") was proved
in [46, Lemma 1]. By (1.7), (1.14) is equivalent to

(B.1) (I — P)/? <zn: akp’ff> — fin L*(T),

k=0

for all f € E. Take now f = (I — P)'/?g € F and let us check that
(B.1) holds. One has

(I — P)/? (zn: akPkf> = Zn:ak(l — P)Pky
k=0

k=0
n
= Z ay, — ap—1)P*g — a, P"yg.

Since
+oo

Z(ak —ap_ 1)z = (1 —2)/? -1

k=1
and the convergence is uniform on [—1, 1] (because |ay —ay_1| < Ck~3/2)

and since |a,| < Cn~'/? and P" is a contraction on L?(T"), it follows
that

n —+o0
(I — P)/? (Z akPkf> =g+ Y (ar —ax_1)Prg = (I-P)"/?,

k=0 k=1
which ends the proof. O
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