MULTILINEAR OPERATORS WITH NON-SMOOTH KERNELS AND
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ABSTRACT. We obtain endpoint estimates for multilinear singular integrals operators
whose kernels satisfy regularity conditions significantly weaker than those of the stan-
dard Calderén-Zygmund kernels. As a consequence, we deduce endpoint L' x - --x L! to
weak L'/™ estimates for the mth order commutator of Calderén. Our results reproduce
known estimates for m = 1,2 but are new for m > 3. We also explore connections be-
tween the 2nd order higher-dimensional commutator and the bilinear Hilbert transform
and deduce some new off-diagonal estimates for the former.
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1. INTRODUCTION

Multilinear Calderén-Zygmund singular integral operators originated in the work of
Coifman and Meyer [CM1], [CM2], [CM3]. The study of these operators has advanced
significantly and although several features of its theory have presently been understood
and developed, several other aspects of it remain unexplored.

In this work, we study boundedness properties of m-linear operators whose kernels

have regularity significantly weaker than that of the standard Calderén-Zygmund kernels.

X.T. Duong is supported by a grant from Australia Research Council. L. Grafakos is supported by
grant DMS 0400387 of the US National Science Foundation and by the University of Missouri Research
Council. L. Yan is supported by NCET of Ministry of Education of China and NNSF of China (Grant
No. 10771221).

2000 Mathematics Subject Classification: Primary: 42B20, 42B25; Secondary: 46B70, 47G30.

Key words: Multilinear operators, approximation to the identity, generalized Calderén-Zygmund
kernel, Calderén-Zygmund decomposition, commutators.

1



2 X.T. DUONG, L. GRAFAKOS, AND L.X. YAN

For instance, our kernel regularity assumptions allow singularities along planes in R".
Consideration of these weak kernel conditions is motivated by the study of singular
multilinear operators, such as the mth order commutators, for which one would like
to obtain an endpoint weak type L'™ estimate on L' x --- x L'. The results in this
article have applications in the context of commutators of singular integrals; in fact the
mth order commutator of Calderdn falls under the scope of the theory developed herein.
Endpoint estimates for these commutators on products of L' spaces have been obtained
by C. Calderén [CC] when m = 1 and Coifman and Meyer [CM1] when m = 1,2 but
the case m > 3 seems to be have been missing from the literature and is completed
in this work. We also study a connection between the higher dimensional commutator
introduced by Christ and Journé [CJ] and the bilinear Hilbert transforms and use this

connection to obtain new off-diagonal bounds for the higher dimensional commutator.

Before we formulate our results we set up some notation. We will follow the notation
in [GT1], [GT2]. These articles, and the references therein, contain some background on
the subject.

Let K(z,v1, - ,ym) be a locally integral function defined away from the diagonal
=y = =yyin(R)™ andlet T : S(R") X - - - x S(R™) — S'(R™) be an m-linear

operator associated with the kernel K (x, vy, - ,ym) in the following way:

(T fu)9)
X — K$, e s Ym) fiyn) o fon(YUm $d1dmd$,
(1) L e )£ Fulum)atedn -y

where fi,-+-, fm, g in S(R™) with NLysupp f; Nsupp g = (). We will assume the size

estimate on the kernel K

A
(12) |K(x’y17ay]77ym)|§

(lz =yl + -+ [z = ym[)™"

for some A > 0 and all (z,y1, -+ ,yj, - ,ym) With  # y; for some j. We will also

assume that for some € > 0 we have the smoothness estimates

|K(x73/17"' yYjy e ,ym)—K(x/,y1,~~ yYjy ot 7ym)’
Alx — 2'|f

(1.3)
whenever |z — 2/| < fmaxi<j<m|z — y;| and also for each j,

|K(xayla"' yYjy ot 7ym)_K($ay17"' 7y;‘7"' >ym)|
Aly; — yjl°

1.4

whenever |y; — y;\ < %maX1§j§m|x — 4.
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Under the above assumptions we say that 7' is an m-linear operator with Calderdin-
Zygmund kernel K. The collection of kernels K satisfying (1.2), (1.3), and (1.4) with
parameters m, A and e will denoted by m-CZK(A, €). Examples of operators with kernels
in 2-CZK(A, 1) are the bilinear Riesz transforms on R x R, given for j = 1,2 by

: xTr) = V. x_y] 1\91)J2\Y2 1452
Ry ) = v [ [ i ) o)y

Numerous other examples can be constructed. In fact, given a linear operator P on R™"

with kernel in 1-CZK (A, €) one may obtain an m-linear operator 7" on R” x --- x R"
with kernel in m-CZK (A, €) by setting

T(fl’... 7fm)(x>:P(f1®®fm)(l‘7 ,IL‘),
where z € R" and (z,--- ,2) € R™ and (fi® @ fin)(x1,- - ,xm) = fi(x1) -+ fn(Tm).

For linear Calderén-Zygmund singular integrals one has the classical endpoint estimate
LYR™) — LY%°(R"). For m-linear operators, the corresponding endpoint result is as
follows.

Theorem A. Let T be a multilinear operator with a kernel K in m-CZK(A,¢). Assume

that for some numbers 1 < q1,qo, -+ ,¢m < 00 and some 0 < q < 0o satisfying
1 1 1 1
qa g2 dm 4
T maps L™ (R™) X -+ L (R™) to LY*>°(R™). Then T can be extended to be a bounded

operator from the m-fold product L*(R™) x --- x LY(R") to LY"™>(R"). Moreover, for

some constant C,, ,,, (that depends only on the parameters indicated) we have that

1T Lt s pt—prmee < Con(A + | T Lo o x zam —pace ).

It should be noted that m-linear operators 1" that satisfy the hypotheses of Theorem
A are usually called multilinear Calderén-Zygmund operators. For a proof of Theorem
A, we refer to [GT2] and in some special cases, also to [KS].

We work with a class of integral operators {A;};~o, which play the role of an ap-
proximation to the identity operator as in [DM]. We assume that the operators A; are

associated with kernels a;(z,y) in the sense that

(@) = | o)ty

for every function f € LP(R™), 1 < p < 0o, and the kernels a;(x,y) satisfy the following

size conditions

—n/s r =
(15) ’at(x7y)‘ < ht(x7y) =t / h<‘ tl/sy‘>>
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where s is a positive fixed constant and h is a positive, bounded, decreasing function

satisfying

(1.6) lim " h(r®) =0

r—00

for some 1 > 0. These conditions imply that for some C’ > 0 and all 0 < n/ < n, the

kernels a;(z,y) satisfy
(i, y)| < (L4 7 o — y[) T

Now, let T" be a multilinear operator associated with a kernel K (x,yy, -+ ,yn) in the
sense in (1.1). The basic assumptions we are going to be making concerning 7" are the
following.

Assumption 2.1. Assume that for each j = 1,2,---  m, there exist operators {A }t>0
with kernels a’ )(x, y) that satisfy conditions (1.5) and (1.6) with constants s and 7 and
there exist kernels Kt(j )(:c, Y1, ,Ym) SO that

(T(fr,- A S, ,fm> 9)
(1-7) /n/n " 37 YY1, 7ym)f1<y1)"'fm(ym)g(x)dyl"‘dymdma
for all fi,---, fm, g in S(R™) with N7~ supp f; Nsupp g = 0.

Assumption 2.2. There exist a function ¢ € C(R) with supp¢ C [—1,1] and a constant
€ > 0 so that for all z,y, -+ ,y, € R" and t > 0 we have

|}(($7ylf" 7yWJ _-1{§ﬂ($7y1a"'7ynJ|

A — (v —
(2 —yi|+ -+ |2 — g™ 2“5(]157)

k#j

the/s

1.8 +
(1.8) o=l F =g

for some A > 0, whenever /% < |z — y;|/2.

Under Assumptions 2.1 and 2.2 we say that T is an m-linear operator with generalized
Calderon-Zygmund kernel K. The collection of functions K satisfying (1.7) and (1.8)
with parameters m, A, s,n and € will be denoted by m-GCZKy(A, s, 1, ¢€).

The main goal of this article is to show that endpoint estimates can be obtained for op-
erators associated with generalized Calderén-Zygmund kernels provided these operators
are bounded on a single product of Lebesgue spaces. In particular, the most interesting

endpoint case is the m-fold product of L! spaces. We have the following result:
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Theorem 1.1. Let T be a multilinear operator with a kernel K in m-GCZKy(A, s,n,€).

Assume that for some 1 < q1,qo, -+ ,qm < 00 and some 0 < q < oo with
1 1 1 1

(1.9) — =t — =,
@1 42 dm 4

T maps LT (R™) x --- x L™ (R") to LY*(R™). Then T can be extended to be a bounded
operator from the m-fold product L'(R™) x --- x L'(R™) to L'/™>(R").

Moreover, for some constant C,, ,,, (that depends only on the parameters indicated) we
have that

1T Lt xxpt—prmee < Con(A + ([T Lo o pam —pace).-

As a consequence of Theorem 1.1 and multilinear interpolation, 7' is also bounded
from LP1(R™) x --- x LP(R"™) to LP(R") for all 1 < py, -+ ,pm < oo and 1/m < p < oo
related to the p; as in (1.9). This will be discussed in Section 3.

The layout of the paper is as follows. In Section 2, we give a proof of Theorem 1.1,
and check that our condition is a consequence of the conditions of Theorem A (see
Proposition 2.1 below). In Section 3 we discuss a multilinear interpolation theorem that
allows us to remove the assumption ¢; < oo on the indices in Theorem 1.1. In Section 4,
we apply the results of Section 3 to deduce standard bounds for the mth commutators of
A. Calderodn; these results seem to be new for m > 3. In Section 5, we obtain new bounds
for the higher dimensional commutator introduced by Christ and Journé by exploiting
a connection between this commutator and the bilinear Hilbert transforms.

Throughout, the letter “C” will denote (possibly different) constants that are inde-

pendent of the essential variables.

2. PROOF OF THEOREM 1.1

For matters of simplicity, we assume that for all j the operators A,Ej ) all coincide with
a fixed operator A; with kernel a;(z,y) which satisfies conditions (1.5) and (1.6) with

two positive constants s and 7 > ¢, where € is the constant in (1.8).

Proof of Theorem 1.1. Setting B = ||T||pa1x..xpam —pa~. For 1 < i < m, we fix f; €
L'(R™), and by the linearity of the operator, we may assume that || f;|| 1 @) = 1. Also
fix a A > 0. We would like to show that there exists a constant C' > 0 such that

(2.1) Hx ER™ : [T (f1, ooy fi) ()] > )\H < C(A+ B)Ymp~Ym,

Once (2.1) has been established for f;’s with norm one, the general case follows imme-

diately by scaling. Let a be a positive real number to be determined later. We perform
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a Calderén-Zygmund decomposition of functions {f;}7, at height (a\)'/™ to obtain a

decomposition
fi=gi+tbi=gi+Y bk
k

such that
(a) |gi(x)] < C(aX)V/™ for all almost z € R™;
(b) there exists a sequence of pairwise disjoint cubes {Q;x }x so that the support of each

b; ; is contained in @); %, and
[bis () |dz < C(aX) ™[ Qikl;
Rn

(c) 21Qixl < Clan)=tm.

No]::e that the functions b; ; are usually chosen to satisfy fR" bix(z)dx = 0 as well, but
we do not need this property. Conditions (b) and (c) imply that ||b;]|z1gn)y < C and
hence that ||g;||z1@n) < 14 C. In addition, from condition (a) we have that ||g;||r»@mn) <
C(aX)V™" for 1 < p < oo; (p is here the dual exponent of p). Now let

YIS R™ : |T(gl7927 7gm)(x)| > )\/Qm

r€R": ’T(blag% 7gm)<w>’ > )\/zm

{
{

EY = {xeR”:]T(gl,bQ,...7gm)(m)|>)\/2m
{

(2.2) E® = Lo eR": |70y bs, ... b)(2)] > A/zm} ,
where each E Ha: € R" : |T'(hy, hgy ..., i) ()] > A/QmH with h; € {gj,b } and all
the set Ei) are distinct. Since [{z € R™ : [T(fy, fa, ... z)| > A} < Pl |E( |, it

will suffice to prove estimate (2.1) for each of the 2™ sets Ei ).

For the sake of clarity, we first present the proof when m = 2. Let us start estimating
the measure of the set Egl) which is the easiest. Chebychev’s inequality and the L (R™) x
L#(R") — L?*°(R™) boundedness of T' give

1
BV < (BN 9140y oy 92 oy
q

CBIA Y (a)\) )3
(2.3) < C'BINV2q0z,

IN

Consider now the term E&S) as above with s = 2,3,4. We will show that

(2.4) IES)| < CBIAV20973 4 CATV2 (072 4 Aal/?).



MULTILINEAR OPERATORS AND COMMUTATORS 7

Let xq,, be the center of the cube Q) and let 0(Qi ) be the side length of Q; ;. Fix an
e > 01in (1.8). We denote by

0(Qix)) e .
(2.5) Tie(z) = ; (g(@i; J(r - )—)in,k!)”“’ i=1,2,

the Marcinkiewicz function associated with the family of the cubes {Q; x }x. It is a known

fact, see [FS], that for every p > n/(n + €) we have
(26) | Toellrry < CQ_1QuY? < Clar) =
!

For the term E/(\Q), we note that by = ), by in which every b; ;, is supported in a cube

S

Q1. We will approximate each by by Ay ,bix where ¢, = (£(Q1x))° and s is the

constant appearing in (1.5), and decompose

T(by,g2)(@) = T(Y_ bin,g2)(2)
= T(Z Atl,kbl,k ) gQ)(x) + T(Z(bl,k - Atl,kb1:k> ) 92)(I>‘
k

k
For the first of the above term, we note that if x € R" and y € 14, then

g(Ql,k) + |$ - y| ~ g(Ql,k) + |x - le,k’ :

Using conditions (1.5), (1.6) and property (b) of the Calderén-Zygmund decomposition,

we have
S Al < O3 [ G Sl
K
= CZ Q) +|Q$1k)) |)"+€Hbl’kHL1(Rn)
(2.7) < C(Oz)\)l/ZJLE(:C)7

where we used the fact that 0 < € < n and the size estimate for the decreasing function
h. Using (2.6) we obtain

" A
{oe R T(Y Ausbies 9@ > 7} < @Bya 32 An bl a2
k

N
Q
>

(1L
C)Fqu(a)\)q/QH-ZeHqu(Rn)< )2(1 i)
CX1B9(ar) e () E0 )
C'BIN2003,

IA

IN

(2.8)

Now, we let
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where @, is a cube with the same center as ();x but expanded 5 times. By property

(c) of the Calderén-Zygmund decomposition, we have

12 = Qi <O 1Qixkl < Clan)™72.
k k

Then,
Hx cR"” :|ZT(b1k — Ay, bk, 92)@)’ > é}‘
- , 1,671, 4
4
(2.9) < ClaX) Y2+ " Z/ T (b1 — Ar, e, 92)(2)
 J@QF)°

Next we observe that for x ¢ Q7 ; and y; € @1, we have that
’95 — | > UQux) = tl/s
and that
o =yl + o =2l = 2+ Vn/2) " (Jo — il + VR l(Qup) + 1

These facts, together with condition (1.8), yields

Z /(;2* ) ‘T(bLk - Atl,kbl,k s 92)($>‘d$
k 1,6)°

}dx.

— 1)

<>/ | Ky, 52) = K& (@, 90,92 e ) 101 (n) g2 ) gy
(R™) @

k Ik)c

Q1)
< ey [ (L T ) sl s
1 ly1 — 12|
+CAZ/n ]x—y2]+\/_£(Q1k))2n¢< Q) )|b1k(yl)||g2(y2)|dyldy2dx
= 1+1.

For term I, we have

I < CA (Ql k)e

= Z/( . (\/_E(Q1 k) T \y1 Dnﬂ|bl,k<yl)||92(y2)|dy1d92
< X [ v el

+|xQ1k_y|

IA

CANY2 [ 1g2(y2)| Tre(y2)dys
Rn

< CAN)?)gall 2@ | T el p2my < CA(aN)/2,
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Consider term II. We use the hypothesis that ¢ is supported in [—1, 1] to obtain

1
1< CAY Il | 192(92) L@ o)+ (32) dyade
Z 1 L (R ) ( n ( (Ql k)+|x — Y |)2n 2\92 (Q , ) 2 2
< )\1/2 / (Qup)" 1 dvod
o a Z n Qlk —+—‘x_y ‘)2n|92(y2)‘ Qlk (y2) y2 Xz

< CA(aN)'? A |92(Y2) LU (@1 1)+ (Y2)dy2

OA(Q)\>1/2H92HL2(W)‘ U(Qlk)*
k

1/2

IN

< CA(aN)Y2

Estimates for I and II, combined with (2.9) and (2.8), yield
Y| < CATV2 (a2 + Al

By symmetry, we obtain that ]E/(\S)] < CXV2(a V2  Aal/?).

(4

Finally, we estimate term F, ). For this one, we use an approach as we employed for

terms E/(\2) to decompose

5

T(bl, bg Zbllm Zb2j ZT(bhb?)( )

=1

where

Ti(bi,bo)(x) = T(D An,bie, Y Ay boj)(@)
k 7

T2(51752)($) = (Atl,kbl,m b2,j - Atzyij,j)(x)

J:(Q1,1)<UQ2,5)

T(byg — Apy bk, baj)(2)
Jl(Q1,1)<UQ2,5)

2
2

Ty(br, bo)(z) = ; Z T(big — Any b, As,bay) (@)
>

I /\

T3(b1, bo)(z) =

<
~
=
O
=
E
NI
vV
~

(QQ ])

T(bl,k , oy — AtQ,jb27j) ().
Z(Q2 J)

T5(b1, bo)(x) =

<
~
—~
)
=
ES
~
V

For terms T)(by,by) and Ty(by,by) we can use an argument similar to that in the
treatment of E)(\Q) to show that

[{z € R": [Ty (b, bo)(x)| > A/20}| < CBIN Y2003

and

[{z € R ¢ |Ty(by, by)(z)| > A/20}| < CATH2 (a2 + Aal/?).
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Now consider term T5(by, b2)(z). By condition (1.8), we have

| T3(b1, ba) ()]

<> > [

ko 5:0(Q1,x)<(Q2,5)

U Qrx)
cAY. D / e (b1l (v2) sy
b J0(Q1 ) <l(Qa,5) (Jz =l + |z =)
1b1,1(y1) b2, (y2)] [t — Yo
LCA / J 5 dyrdy
Ek:]ech;z (lz =yl + |z — ya)> <€(Q1k) ) e
=: T31(b1,b2)(x )+T32(b1762)( ).

dy,dys

K(x,y1,12) — Kt(l)k(xaylayQ)}bLk(yl)ij(y?)

IN

Note that if = ¢ J7_, QF = U, U, (Qix)* and y; € Q; s, then
& — yi| = UQix) + |z — 7., |-
The assumption £(Q1,) < £(Qs;) implies
T51 (b1, b2) ()
0(Qq.)2|ba
<oaf (5 @i“l ) (> <£<@(Qf§’i i
< CA(@N) T2 (x) Toepa(),

which gives

/ T2 (b1, bo) ()|dee < CA(@N) | Tiepo(@) T epolw)da
(UZ_ Qr)e R™

< CA(aN)|| T erall2@n) | T2 er2ll L2y
(2.10) < CAn'

On the other hand, since {Q1x}x is a sequence of pairwise disjoint cubes in R™, we use
the fact that ¢ is supported in [—1, 1], and the assumption ¢(Q1 ) < ¢(Qs2,;), to deduce

|T32(b1, b2)(2)]
1
< A 1(Rn
<Ay Y Ihelven [ e P e (e)due

ko 5:0(Q1,1)<l(Q2,5)

1/2 Q2
< Oé)\ / Z/ QQ; _|_‘; 2‘)271 |b2:j(y2)‘]lUk(Q1,k)*(yQ)dyQ

< (aX)/? / (@2))" by (1) | duso.
< CA(a Z (@) + s =g |02, (y2) | dyyo
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This gives
[ et < caey 193 L o) e s
(L2 0r)e (U(Q2;) + |z — ya|)
< CAENE Y [ sl
j
(2.11) < CA(aN)Y2.
Therefore,

‘{x eR": ’Ts(bl,bﬂ(ﬁ)‘ > AH < |UQ* 20 Z/ |T3i(b1, b)) () |dx

20 U Q )c
< C)\ 1/2(a 1/2—|—Aa1/2).

By symmetry, we have the same estimates for terms Ty(by, by) and T5(by, by), and then
the desired estimate E( ) follows readily. Combining estimates of {E( )}z 1, we obtain
estimate (2.4) for any a > 0. Selecting o = (A + B)~! in both (2.3) and (2.4) we obtain
the estimate (2.1) when m = 2.

Consider the case m > 3. Chebychev’s inequality and the L& (R") x ... x L (R") —
L2>°(R™) boundedness of T' give E( ) < CBIA"maf m. Let us estimate a set E( ) of
(2.2) with 2 < s < 2™. Suppose that for some 1 <[ < m we have [ bad functions and
m — [ good functions appearing in T'(h4, ..., hy,), where h; € {g;,b;}. It suffices to show
that

(2.12) |E/(\S)| < C’Bq)\_%aq_%+0)\_%(of%+Aa1—%)‘

For matters of simplicity, we assume that the bad functions appear at the entries 1,2, ..., [,
. I— ; . "
ie., E/(\Sl) =T(by, ..., by, G141, -, gm), Where s; = Zi:é Cl,+ 1. Fixax g U_ Uy, (Qjk,)"
One has

T(bi, oo bty Gt o G) (@) = D T by ooes iy G, -oos Gin) (2)

= Y Tl b G ) (2)

kasooky k1b(Q1,k, ) <Qi k)
for all =2,...,l

+ Z Z Z T(bLkl,...,bl,k,,gz+1,---agm)(ﬂf)

71=2 k1,..., kj,1 kj:k‘jeej
kji1,.k

(213) = ZT(j)(bla"'7blagl+17"'7gm)($)’
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where ©; denotes the set
{k‘j : E(Qj,kj) < E(Q%kz),Z =1,..,5—1and K(ka].) < E(Qz,kz)al =j54+1,.., l}

For every TV (by, ..., by, Gis1, - Gm), We will approximate each bjk, by Atj,kj bk, where

tik; = (L(Qj,))° and s is the constant appearing in (1.5); e.g.,

W (b1, ey bty Gigts oeos Gin) ()
= Z Z T(bl,lﬁ - At17k1 bl,k17 ) bl,klagl+17 3] gm)(l')

k2. ki k1:(Q1,k1 ) <U(Qi,k;)
for all ¢=2,...,1

+ Z Z T(Ah,klbl,ku -"7bl,kl7gl+17 ’gm)<x)

ko, kp k1:6(Q1,1, ) <U(Qi,k,;)
for all 1=2,...,1

(214) = T(ll)(bla EES) bla Gi41,5 -+ gm)(‘r) + T(lz) (bb LS bl7 Gi+1; -5 gm)(x)

Consider the term TV (by, ..., by, G141, -.., gm). Note that = ¢ Ul_) U, (Qjg,;)*. By condi-

tion (1.8), we have

T (b, oo by, Gt ooy Gon) ()]

1 b
<Ay 3 / Qlk IL,-.| ]fmi H 195 (v !dej

o,k k1:6(Q1 k) <@sz J 1‘1‘—3/] J=l+1
for all i=2,...,

= Hj:1| j,kj(yg)’ Y1 — Yl
53D 3 / 5 )™ ¢( )H 19;(v; IdeJ

u=2 k2,..., kl k1: (Ql k1)<‘€(Qz k; ) (Rn)m =l+1
for all =2,...,

= Tl(n)(bla ”'7bl7gl+17 ,gm)(l') + TQ(H)(le "'7blugl+17 ,gm)(x)

The assumption £(Q1 x,) < U(Qix,), 7 = 2, ..., 1, together with property (b) of the Calderén-
Zygmund decomposition, imply that

T(ll)(bl,.. bl,gl—i—la' 7gm)( )

(Qin) 5 i W)l N 2 ¢ Q) 5oy,
SC"‘/H _ ij>+|x—y§y|>n+é>ﬂ<<<Q1k1>+|x—yyj >de]

j=l+1

®Rnym J=1
< C’A(ax\)l/mH%,g/m(@ H M(g;) (),
i=1 j=l41

where M denotes the Hardy-Littlewood maximal operator. On the other hand, we
use the fact that ¢ is supported in [—1,1], and [|bys, |pi@ee) < C(@XN)Y™|Q14,|, the
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assumption (Q1x,) < U(Qix,),i =2,...,1, to deduce
sR1 yRe /) Y ]

T(ll)(bh" blagl-i-la' 7gm)( )

< CA(al) l/mZZ/ U(Qjk,) ™ bk, (Y5 |n >

nw — (UQsk,) + |7 — )7
J#u

1 ( 6(@1,k1)’“|9j(yj)|m> (Z (K(Qu,ku)ml [bu ks (y“?nLl ll(Ql,k1>*(yu)> JHQ dy;

j=1+1 (U(Q1py) + [z —y5|)mT UQupk,) + 17— yul) ™=

+ CA(aN)/™ Z Z/ 0(Qyk,) ™ b, (95)] )

u=I+1 k; k; ij)"i_‘x_yjy)m T
. E(Qllﬂ)mwj(yj” E(Ql,lﬂ)m
: mn mn | Gul\Yu 1 1,k i d
jril((a@l,mrx—yjorn—l)((a@l,knﬂx—yr>m— L@ v >JHQ :
J#u
m l
< CAlan)Y/™ Z 117 H M(g;)(w ( (g )(x)+(a)\)1/mj17ﬁ(x)>.
j=2 j=l+1
j#u

From these estimates, it follows by a standard argument as in the treatment of E§\4) of
m = 2 that

‘{J} eR™: ‘T(ll)(bh "’Jbl7gl+17 7gm)(x)| > )\}‘ < CAii(Oéii +A0417i>

For the term 712 (by, ..., b, git1, .., Gm), We use estimate (2.6), Chebychev’s inequality
and the L7 (R™) x ... x L (R") — L%*(R™) boundedness of T" to deduce the desired
estimate. This concludes the case [ = 1. For [ > 2, we decompose TV = 701 4 702,
2 < j <l as wedid for [ =1 in (2.14). We then prove estimate (2.12) for the terms
T(by,....,b1, gis1, .-, gm) by suitably adapting the argument as in the case [ = 1 and m = 2.
This argument does not require any new ideas but just some cumbersome notation and

for this reason it is omitted. This concludes the proof of Theorem 1.1. 0

A natural question about Theorem 1.1 is how strong is the imposed assumption (1.8),
and what is its relation with the regularity condition (1.4). We will show that, for
suitably chosen A, condition (1.8) is actually a consequence of (1.4). This implies that
Theorem 1.1 is a strengthening of the analogous theorems in [GT2] and [KS]. Precisely,
following Proposition 2 of [DM], for any m > 0, we can construct a;(x,y) with the

following properties

(2.15) ai(z,y) =0, when |z —y| >t/

(2.16) /n ar(z,y)dr =1
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for all y € R, ¢ > 0. This can be achieved by choosing

a(z,y) =t X gy /0 (1),

where X, 11/sy denotes the characteristic function on the ball B(y,t"/*). Then let A; be

the operators which are given by the kernels a;(z,y).

Proposition 2.1. Assume that T has an associated kernel K(x,yy,- -+ ,Ym) which sat-
isfies condition (1.4). For each j = 1,2,-+- 'm, let {Aﬁ”}bo be approzimations to the
identity represented by kernels a;(x,y) satisfying (2.15) and (2.16). Then the kernels
Kt(j)(x,y) of (1.7) satisfy condition (1.8). More precisely, there exist positive constants
C and € so that

Ate/s
(lz=yal + -+ + [w—ym[) e

K (2,51, Y 2 Um) — KO @y, s )| <

whenever t'/% < a — y;].

Proof. For j =1,2,--- ,m, we assume that ¢t'/* < %|x — y;|. Then,
K (@, ym) = K @yn, oy ym)|

= ‘K(l',yl,"' yYjy oo 7ym>_ K('r?yla“' 2 7ym>at(z>yj)d'z
Rn

- ‘K(xayb'” 1 Yjo o 7ym>/ at(z’yj>dz

|z—y;|<tt/e

_/ K(xayla"' y Byt 7ym)at(z7yj)dz’
la—y;l<t!/s

< / ‘K('xvyla"'7yj7"'7ym)_K(x7y1>"'7zu"‘7ym)|’at(z7yj)’dz
|z—y;|<tl/s
Ate/s /
< |ay (2, y;)|dz
(o = vl + -+ |z = yml)™ e S 1oy j<rrs ’
Ate/s

(T e
Note that the second equality is using condition (2.16) and the second inequality follows
from (1.4). This completes the proof of Proposition 2.1. O

3. MULTILINEAR INTERPOLATION

In this section, we will show how to obtain strong type LP*(R™)x - - - x LP»(R") — LP(R")
boundedness results for multilinear operators of generalized Calderén-Zygmund type

starting from single estimate.
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An m-linear operator T : S(R") x - - - x S(R") — S§’(R") is a linear in every entry and
consequently it has m formally transposes. The jth transpose 7% of T is defined via
(31> <T*](f17 e 7fm)7 h> = <T(f17 e 7fj—17 h7 fj+17 e 7fm)7 f])a
for all fi,---, fi,g in S(R™).

It is easy to check that the kernel K*/ of T* is related to the kernel K of T via the
identity
(32> K*j(x7y17 Y- Y5 Y5, 7ym) = K(yjayh oY1, T Y1, >ym>

Note that if a multilinear operator 7" maps a product of a Banach spaces X; x --- x X,
into another Banach space X, then the transpose 7%’ maps the product of Banach spaces
Xy x o x X4 X X* X Xj41 X - X X, into X7, Moreover, the norms of 7" and T/
are equal. To maintain uniform notation, we may occasionally denote T' by T*° and K
by K*.

Assumption 3.1. Assume that for each ¢ = 1,--- ,m there exist operators {Agi)}bo
with kernels a!” (x,y) that satisfy conditions (1.5) and (1 6) with constants s and 7 and
that for every j = 0,1,2,--- ,m, there exist kernels K, (:1: Y1, ,Ym) such that

(T (fi,- A()fz, < fm) 9)
(3:3) //m KOy, ym) i) -+ o (ym) g(2)dyn - - - dymd,

for all f1,--, fm in S(R™) with N, supp fxr Nsupp g = 0.

Assumption 3.2. There exist a function ¢ € C'(R) with supp ¢ C [—1, 1] and a constant

€ > 0 so that for every j =0,1,...,m and every : = 1,2, --- ,m, we have

K9 (2,01, ym) — K7 (2,01, )|
A ’yz yk‘
o)

k=1
ki

Ate/s
+ mn-+e
(lz =l +- + |z —yml)

(3.4)

whenever t1/% < |z — y;|/2.

Under Assumptions 3.1 and 3.2 we will say that T" is an m-linear operator with general-
ized Calderdn-Zygmund kernel K. The collection of functions K satisfying (3.3) and (3.4)
with parameters m, A, s,n and € will denoted by m-GCZK(A, s,n,€). A kernel K belongs
to m-GCZK(A, s,n, €) exactly when it belongs to m-GCZKy(A, s,n, €) and all of its ad-
joints also belong to m-GCZKy(A, s,n,€). We say that T is of class m-GCZO(A, s, n, €)
if T is associated with a kernel K in m-GCZK(A, s,n,¢).

We first have the following:
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Theorem 3.1. Assume T is a multilinear operator in m-GCZO(A, s,n,€). Let 1 <

@1, q2, 5 Qm, q < 00 be given numbers satisfying
1 1 1 1
44— =
q 42 dm 4
Assume that T maps LT (R™) X+« - x Lam (R”) to Lq(R”). Let p, p; be numbers satisfying

I/m<p<oo,1<p; <oo and 11) = P_l + 5 —|— -+ i. Then all statements below are

valid:

(1) when all p; > 1, then T can be extended to be a bounded operator from the m-fold
product LP*(R™) x --- x LPm(R™) to LP(R");

(it) when some p; = 1, then T' can be extended to be a bounded operator from the
m-fold product LP*(R") x --- x LPm(R"™) to LP*>(R").

Moreover, there exists a constant Cy, . q; Such that the estimate holds

(3.5) I T 1. x i pi/moe < Crmp;g; (A + [T Lot xoxam —pa) -

Proof. The proof of Theorem 3.1 is similar to that of Theorem 3, page 140 of [GT2]. We
outline the main idea when m = 2.

Proof of (i). Since T : L7(R™) x L®(R") — L4(R™), it follows that the adjoint with
respect to the first variable 7% : L9 (R™) x L%(R") — L%(R™). But then Theorem 1.1
yields that T*' : LY(R") x LY(R") — LY2°°(R"). Interpolation (in the complex way)
between these estimates yields that T*' : L5 (R™) x L*2(R") — L**(R") for some 1/s;+
1/sy = 1/s where s > 1 since ¢; > 1. Duality implies that 7" : L*"*°(R") x L**(R") —
L*1(R™). Theorem 1.1 yields that 7' : L'(R") x L'(R") — LY2°°(R"™). Interpolating
between this estimate and the estimates 7' : L¥*®°(R") x L*2(R") — L*(R") and T :
L9 (R™) x L2(R") — L%(R™) yields boundedness for T in the interior of an open triangle.
(Here we use the bilinear Marcinkiewicz interpolation theorem that yields strong type
bounds in the interior of the convex hull of three points at which Lorentz space estimates
are known, see [GK]). Bootstrapping this argument and using duality and interpolation,

we fill in the entire convex region 1 < py, ps < 00.

Proof of (it). In the case when some p; = 1 (say p; = 1), it follows from (i) above that 7" :
LP(R™) x L>®°(R™) — LP(R™) for 1 < p < oo. Let us prove that T : Ll(]R”) x L>®°(R") —
LY(R™). For a fixed function f, € L®(R"), we set K (z,y) = Jon K(z, 2,9) f2(y)dy,

and define the 1-linear operator
T(f)(x) = T(fl,fg z)
K(@,2,9)hy)dy) fi(=)dz

(3.6) K(z,2)fi(z)d=.

n

\\
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It follows that the operator 7' maps LP(R") to LP(R") with norm

B = |T|lr—rr < | T|loxroemroll foll o < Crgpg; (A + 1T ]| or xpaz—pa)|| fol o< -

By Assumption 2.2, we have

[ ) E
r—z|>2t1/s

— /|x_z|>2t1/s /n x,z,y) f2(y)dy /n < . K(x,w,y)fQ(y)dy)At(w,z)dw‘dx

-/ (K(,209) ~ K2, 2,9)) foly)dy|de
lz—z|>2t1/5 ' JR

/Iz—z|z2t1/s / (|lz — 2| + |gc y|)2n¢<|Zt1_/sy|)f2(y)dy‘dx

/ / -z +t€/s— 2 y)d ‘d
y)ay|ax

|z—z|>2t1/s | JRn (lx ’ ’Z’ y’)Qn e’

S 041’|,}2|‘L°°(R")~

IN

Now fix a A > 0. For every a > 0, we apply the Calderén-Zygmund decomposition to
the function f; at height e, and an argument similar to that of Theorem 1 of [DM] to
obtain that there exists a constant C' > 0 such that

{z € R |T(f1, fo) (@) > A} = |[{z €R":|Tfi(x) > A}
< OB + Al follpe @) il -

We now select a = [(A + || T L ><L‘12—>LQ>||f2||Looj|_1. Therefore,

[{z e R |T(f1, fo) ()| > A} < ONTHA+ T ||pm xroz—ra) | fill o e | ol oo ),

and thus T : LY(R"™) x L®(R") — LY*°(R"). Since T: L'(R") x L}(R") — LY/%>(R"),
it follows by (linear) interpolation that 7' : L'(R") x LP?(R™) — LP**(R") where p =
pa/(p2 + 1).

Keeping track of the constants yields (3.5) as the norm of 7' from L'(R™) x L}(R") to
weak L'/2(R") is bounded by a multiple of A plus the norm of 7" on L% (R™) x L% (R"). O

We note that in the proof of our Theorem 1.1, the assumption ¢, ¢o, ..., ¢ < 00 on
the indices was necessary (needed for instance in (2.8) in the inequality involving the
Marcinkiewicz integral). This restriction presents an inconvenience in certain applica-
tions. The main contribution of the result below is to remove this restriction on the

indices g;.
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Theorem 3.2. Assume T is a multilinear operator in m-GCZO(A, s,n,€). Assume that

for some 1 < q1,q2, - ,qm-1 < 00, 1 < g <00 and 0 < q < oo with
1 1 1 1

(3.7) -+t =4+ —=-,
a1 Q2 dm 4

T maps LT (R™) x --- x L9 (R"™) to L¥>°(R").
(i) Then T can be extended to be a bounded operator from the m-fold product L'(R™) x
- x LYR™) to LY™>(R™). Moreover, for some constant C,,.,, (that depends only on

the parameters indicated) we have that
1T L1 s 1 —p1/moe < Crm (A4 ||| Lo o xam — pa.).

(11) T can be extended to be a bounded operator from the m-fold product LP*(R™) x
oo x LPm(R™) to LY(m=mo):o(R™) where p;, = oo for 1 < k < mg and p;, = 1 for

mo + 1 < k <m with norm
HTHLm XX LPm — [1/(m—mg),00 S Cn,m<A + HTHL‘H X"-XLqm*)Lq’O(\')'

Proof. By Theorem 1.1, it suffices to prove there exist some 1 < ¢}, ¢35, , ¢} 1,4}, < 00
and 0 < ¢* < co with
(3.8) L
i 2 9m 4
T maps L9 (R") x -+ x LI (R") to L9*°(R"). We outline the main idea when m = 2.
Suppose ¢ = o0 and 1 < ¢ < oo and suppose T : L% (R™) x LZ(R") — L% (R").
Then T*' maps L%(R") x L®(R") — L'(R"). As all the adjoints of 7" and T*! have
kernels that satisfy assumptions 3.1 and 3.2 it follows from Theorem 3.1 that T*! maps
LPr(R™) x LP*(R™) — LP(R™) for the whole range of exponents. In particular it maps
L3(R") x L3(R™) — L*?. Then so does T and then we can apply Theorem 3.1 again to
obtain boundedness for T in the whole range possible.
O

4. APPLICATIONS: COMMUTATORS OF SINGULAR INTEGRALS

In this section we apply Theorem 3.2 to deduce nontrivial bounds for the commutators
of A. Calderén. This operator along with its higher counterparts first appeared in the
study of the Cauchy integral along Lipscitz curves and in fact these led to the first proof
of the L2-boundedness of the latter. The first order commutator is defined as

(4.1) o)) = [ Alz) — Aly)

g (x—1y)? f(y)dy, where A" =a.
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It is known that the operator Cy(a, f) extends as a bounded operator from LP(R) x
LY(R) to L"(R), when 1 < p, ¢ < oo and é + é =1, 1 # oo. Moreover, if either p
or q equals 1, then Cy(a, f) maps LP(R) x LY(R) to L™*(R) and in particular it maps
LY(R™) x LY(R) to LY?*°(R). We refer to the articles of [AC], [CC] and [CM1] for these
results.

In this section we obtain all possible Lebesgue strong and weak type bounds concerning
the mth order commutator of Calderén using the techniques developed in the previous
sections. We note that the results below for m > 3 seem to be new (the previous articles
only consider the case m = 1 while [CM1] also considers the case m = 2).

We recall the m-th commutator given by

"(Aj(x) — A
(42)  Cocr(fran,. . an)(@) = / LL- ((x_(;)m W) yay  wek.

where A7 = a;. It is a well-known fact that f — Cmi1(f,a1,...,ay) is a bounded
operator on L?*(R). Moreover C,,,; can be viewed as an m + 1-linear operator which
satisfies an L? x (L*°)™ — L? estimate for each number m, that is, there is a constant

C,, > 0 such that for all suitable functions f,a,...,a,, we have
Hcm+1<f7 ag, ... 7am)HL2><L°°><..‘><L°°HL2 <Cn Hf”L?(lR)(H HA;-HLoo(R))-
j=1

This will be our starting estimate of Theorem 3.2 for the operator C,, 1 with ¢; = 2,
2 =+ = ¢my1 = 00 and ¢ = 2. There are various estimates for C,, ([CJ] and [M]). For
example, there is an absolute constant C' > 0 such that C,,, < C(1 + m)? for every m.
See Theorem 3, page 68 of [CJ].

Define
1, x>0,
e(z) =
0, z<0.
Since A} = a;, the m + I-linear operator Cny1(f, a1, ..., a,) can be written as
Coni1(frar, - am)(yo) = Ko, Yme1)ar(yr) - - - am(Ym) f (Ums1)dy1 - . dYmir

Rerl
where the kernel K is
(_1)6(ym+1*yo)m m
K e Um = )
N (Yo = Ym41)™ gl_[lX(mi“(yo’ym+1)’max(ywm+1)) (v0)

We notice that the adjoint kernels K*/ for j € {1,...,m} are

(—1)cm+1—y)m o

K (yo, .. . =
(Yo: -+ Y1) (Yj — Ymy1)™H! g X(min(ijmerl):maX(yj 7ym+l)) ().
(£
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while K*("*+1 ig essentially the same as the original kernel
(_1)(€(y0—ym+1)+1)m m

(ye) .

ey X ( miﬂ(yo,ymﬂ)7maX(yo,ym+1))

We have the following result concerning C,, 1.

Theorem 4.1. The m-th order commutator Cp1 in (4.2) is an (m + 1)-linear operator
with a kernel K in (m+1)-GCZK(A, 1,1,1). Precisely, there ezist operators { A; }1=0 with
kernels a.(x,y) that satisfy conditions (1.5) and (1.6) and for all j € {0,1,...,m + 1}
and for all © € {1,...,m + 1} there exist kernels K:j’(i)(yo,yl, ey Ymy1) SO that (1.7)
holds and there exists a function ¢ € C*(R) with supp ¢ C [—1,1] such that

|K*j(3/07 Yi,- - -ym+1) - K*j’(‘)(yo, Yiy .- ,ym+1)\
m—+1

mﬂzﬂs(’”’ u) +

2 lvo — yi|)m 2

(4.3)

( mH ’yo

whenever t < |yo — y;|/2.

Proof. We begin by observing that it suffices to prove the required estimate for 5 = 0.
In fact the case j = m + 1 is identical to that of 7 = 0 while the case j € {1,...,m} is
symmetric; one just needs to reverse the roles of yy by that of y;. Let us therefore take
j = 0 and consider the following two cases: (1) i € {1,2,,...,m} and (2) i =m + 1.

Let ¢ € C®°(R) be even, 0 < ¢ < 1, ¢(0) = 1 and supp (¢) C [—1,1]. We set & = ¢’
and ®,(z) = t'®(z/t). Define,

Af(x) = /R ai(z,y) f(y)dy where ay(7,y) = Pt(T — Y) X (2,00) (V)-

Then the kernels a.(z, y) satisfy the conditions (1.5) and (1.6) with constants s =n = 1.
For ¢ # 0 we set

(44> Kt(l)(y(b s 7ym+1) - / K(y07 e Yie1, 25 Ui, - - 7ym+1>at(z7 yz)dz
R

Case (1) i € {1,2,...,m}.
In this case we may take i = 1 as all the indices in the set {1,2,...,m} play the same

role. There are two subcases to consider: yg < Yms1 and y,i1 < Yo-

Subcase (1.1) Yo < Ym1-
Here we have that K (yo, 1, -, Yms+1) — Kt(l)(yo, Yl, -+ Ymi1) 18 equal to
m Ll ks Xwo.ym 1) (U8) v z—yi\dz
I el (CWRRUAEY RETRSICLIC s B
If the intervals (Yo, Ym+1) and (y; — t,41) do not intersect, then the difference in (4.5) is

zero. If they intersect, since t < |yo — y1|/2, we must have that yo < y; —t < y;. Now if
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Yms1 > Y1, then the expression inside the square brackets in (4.5) is 1 — f NP (E= =)
which is zero. Therefore (4.5) is not zero exactly when yo < y1 — t < Y11 < Y1- In thls

case we have

1
‘K(ymyla R 7ym+1) - Kt( )<y07y17 s 7ym+1)

[15=s Xwo.wmin) (U5) / e ( z-u > dz
(Yo = Ym+1)"™ t /ot
C (?Jm+1 - y1)

(lyo =yl + -+ [yo — Ymyr[)"H! t '

Subcase (1.2) ymi1 < Yo-
In this case we have that K(yo,y1, .., Yms1) — Kt(l) (Yo, Y1, - - -, Ymy1) 1S equal to

Tt X i o) (W) v z2 =\ dz
(46) (yo _ ;m111§2n+1 X(ym+1:y0) (yl) - /_‘OO X(ym+1:y0) (Z>®< t )7 .

If the intervals (ymy1,v0) and (y1 — t,71) do not intersect, then (4.6) is zero. If they

intersect, then since ¢ < |y — y1|/2 we must have y; —t < y; < yo. Now if y,0q < y3 —

the expression inside the square brackets in (4.6) is 1 — fyyllf , ®(Z2)% which is zero.

Thus (4.6) is not zero exactly when y; — ¢ < Ypme1 < 71 < yo. In this case we have

K(yo,yl, e aym-l—l) - Kt(l)(yo,yl, ce ,ym+1)

_ H%X(ymﬂ,yo)(yk)(l_/yl (p(z—yl)@)‘

(%0 = Y1) - t )t
C (?/m+1 — 91)
(lyo — w1l + -+ Yo — Ymga [) t

Case (2) i=m+ 1.

Subcase (2.1) yo < Ymi1-
In this case we have K (yo, Y1, -+, Ymt1) — Kt(mﬂ)(yo, Yl, -+ Ym1) 18 equal to
HZL:1 X(y07ym+1)<yk) _ /ym+1(_1)e Z—yo)m Hk 1 X(o,z )(yk)q)<2 - ym+1> @
(Yo — Yms1)™ —o0 (yo — z)m+t t t
The first observation is that if yp < yo or yx > Y41 for some k € {1,2,...,m}, then
the expression in (4.7) is zero. Therefore we must have yy < yx < ymy1 for all k €
{1,2,...,m} for (4.7) not to be zero. This forces the first product in (4.7) to be equal

to 1. Since t < |yo — Ym1|/2 in this situation we must have yy < Y1 — t < Ymr1-

(4.7) (=)™

For the integral in (4.7), the range of integration in z i8 Yy,11—t < 2 < Y1 and yg, < 2
for all k =1,...,m. The latter can rephrased as yi, < z where y, = maxi<g<m yYp. We

consider the following two sub-subcases:

Subsubcase (2.1.1) Yo < Yms1 — t < Yky < Ymr1-
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We observe that if ¢ < |yo — Ym+1]/2 and Ymi1 — t < 2 < Ymy1 then |z — yo| >

[Yo — Ym+1]/2 and also |yk, — Yo| > |Y0 — Ym+1|/2. Since & = ¢', ¢ € C*(—1,1) and
¢»(0) = 1, an integration by parts gives

’K(ym Y1, - - 7ym+1) - Kt(m+1)(y07 Yty - 7ym+1)’

_ ‘(_1 m 1 ey [T | X(yo,z)(yk)q)<z - ym+1> dz
(Yo — Ymg1)™ ! . (yo — z)m+1 t t
1 Yko = Ymi1 s 1 2~ Ym41
_ ¢< 0 >—(m+1) ¢( )dz‘
‘yO _ yk0|m+1 t vig (Z/o _ Z)m+2 t
Yo —Ym
Cgb(’“of“) C't

+ .
(Iyo — w1l + -+ %0 = Yme D)™™ (lvo —y1| + -+ [Yo — Ymsr])™F?

Subsubcase (2.1.2) yo < Yk, < Ym+1 —t < Ym+1-

Here we have

|K(?Joa o Ymt1) — Kt(mﬂ)(yo, . 7ym+1)|

B ‘ 1 /y’"+1 1 (I)(Z — ymH) dz
(Yo = Ymg1)™H ymH ¢ (yo — z)mH1 ¢ t
Ym+1 _
— (m+1) ‘/ ;0 (° ym“)dz‘
Ym4+1—1 yO - Z m+ t

C't
< .
(lyo — ym+1|)m+2 ~ (o —wal + -+ lyo = Ymaa )2

IA

Subcase (2.2) Y41 < Yo
We have K(y07 Yiy .- >ym+1) - Kt(m+1) (y07 Yiy .- 7ym+1) 1s equal to

(4.8) Tt X s1.0) (Y) _ /ym+1 (_1)e(zfy0)m T Tt Xeao) () o (z — Ym+1 > %

(Yo — Ymg1)™ ! o (yo — z)m+! t t

In this case we have y,, 11 —t < yms1 < yo. We first observe that (4.8) is zero unless all
yx lie in the interval (y,11 —t,yo)-
The range of integration for z is the intersection of the two intervals (Y11 — t, Ym+1)

and (—o0, Y, ), where yi, = minj<x<,, yx. We consider the following two sub-subcases:

Subsubcase (2.2.1) Y1 —t < Yms1 < Yk, < Yo-

In this case all the y; are between y,,.1 and yy and we have
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m+1
|K(y0a s 7ym+1) - Kt( - )(y()a' e aym—i-l)l

B ‘ 1 /y’"+1 1 q)<z—ym+1>dz
(Yo = Yms)™ (yo — z)mH! t t

m—+1 t

+1)
I e
Ymg1—t (yo — z)m+2 t
C't

<
(lyo — ym+1|)m+2 = (o — vl + -+ Yo — Ymia| )2
since |z — yo| > |Yo — Ym+1]| in this case.

= (m+1)

Subsubcase (2.2.2) Y11 —t < Yry < Ymar1 < Yo-

Here we apply an integration by parts as we did previously to obtain the estimate

\K yOa'--aym+1) Kt(m+1)(y07---aym+l)|

Yk, — Y d
_ ‘/ +1<I)(Z Y +1)_Z
y+1t yo—zm t t

< ¢<yk‘1 ym+1> + (m + 1)t
=y — yml’”*1 t (1o — Y, )2

C(b Yk —Ym+1 t
- il T mt2
(lyo = vl + -+ + lyo = Ymsrl) (Iyo —vil+ -+ +lyo = Ymsal)
since in this case we have |yo — yr,| > |yo — yi| for all k =1,2,... ,m + 1.
The proof of the theorem is complete. 0

Applying Theorem 3.2 we deduce the following result concerning the mth order com-

mutators. This contains several new endpoint estimates for them.

Corollary 4.2. Let 0 < 1/p = ZmH 1/p;. Then the m-th order commutator C,, maps
LP(R) x - -+ x LPm+1(R) to LP*°(R) whenever 1 < p1,...,pme1 < 00 and it also maps
LPr(R) x - -+ x LP»+1(R) to LP(R) when 1 < p; < oo for all j. In particular it maps
LY(R) x --- x L'(R) to LY(m+D:>(R),

5. THE HIGHER DIMENSIONAL COMMUTATOR

In this section we obtain new bounds for the higher dimensional commutator intro-
duced by Christ and Journé [CJ]. We discuss a connection between this commutator
and the bilinear Hilbert transforms and we use this connection to obtain some nontrivial
new off-diagonal estimates for the former. The results of this section are inspired by
of Calderén’s original idea to express the 1-dimensional commutators in terms of the
bilinear Hilbert transforms.
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The higher dimensional commutator is defined as

(5.1) cy”(f,a)(x) = p.v. [ K-y / F)a((1 =) + ty) dt dy

where K (x) is a Calderén-Zygmund kernel in dimension n and f, a are functions on R™.
Christ and Journé [CJ] proved that C{" is bounded from LP(R™) x L®(R") to LP(R")
for 1 < p < co. Here we discuss some off-diagonal bounds I” x L9 — L", whenever
1/p+1/g=1/rand 1 <p,q,r < 0.

To obtain these bounds we will exploit a connection with the bilinear Hilbert transform

defined as

—+00

Hop(f0)) =pv. [ Fa—atg(e— o)

for f,g are functions on the line and z,a, 3 € R. This operator was first shown to be
bounded by Lacey and Thiele [LT1], [LT2] in the range

(5.2) 1<pg< oo, 2/3 <r<oo, 1/p+1/qg=1/r.

Uniform L" bounds (in «, ) for it were obtained by Grafakos and Li [GL] in the local
L? case, (i.e the case when 2 < p,q,r" < oo) and extended by Li [L] in the hexagonal

region

(5.3) 1<p,qr<oo,

‘1 1 <
27

‘<1 ‘1 1
p ql 27

1 1 1
p ‘

As the operator Cén)( f,a) is n-dimensional, we will need to “transfer” H, s in higher

dimensions. To achieve this we use rotations. We have the following lemma:

Lemma 5.1. Suppose that K is kernel in R*" (which may be a distribution) and let Ty

be the bilinear singular integral operator associated with K

Tie(f.9)(x) = / / Kz -y, 7 — 2)f(y)g(z) dy dz.

Assume that Tk is bounded from LP(R"™) x LYR™) — L"(R™) with norm ||T| when

Ip+1/q=1/r. Let M be a n x n invertible matriz. Define a 2n x 2n invertible matrix
- M O>
-~ \O M)’
bounded from LP(R™) x LY(R"™) — L"(R"™) with norm at most ||T.

where O s the zero n X n matriz. Then the operator Ty 15 is also

Proof. To prove the lemma we note that

Tyoni(f.9)(@) = Tic(f o M~ g0 M) (Mu)
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from which it follows that
(det M) " Ti(fo M~ go MY 1r

< (det H) T |If o M~ zellg o M~
I} (det M)~ T || £l o (det M) P g||a(det M) = |[T]|.

1T wo77(f5 )l

O

We apply Lemma 5.1 to the bilinear Hilbert transform. Let e; = (1,0,...,0) be the
standard coordinate vector on R”. We begin with the observation that the operator

e Jroo dt n
O}ﬂ(f,g)(x) =p.v. f(:r—ozteﬁg(x—ﬁteﬁ; r€R

defined for functions f,g on R™ is bounded from LP(R") x L?(R™) — L"(R™) for the

same range of indices as the bilinear Hilbert transform. Indeed, the operator H;! 5 can

be viewed as the classical one-dimensional bilinear Hilbert transform in the coordinate

x, followed by the identity operator in the remaining coordinates xs, ..., x,, where z =
(1,...,2,). By Lemma 5.1, for an invertible n X n matrix M we have that
1 1 e 1 1 dt

ag(foM™ goM ") (Mz) = p.v. flx —atM ey)g(x — ftM~ 61)7 , xeR"

maps LP(R") x L9(R™) — L"(R") with norm the same as the one-dimensional bilinear
Hilbert transform H, g whenever the indices p, ¢, satisfy (5.2). If M is a rotation (i.e.
an orthogonal matrix), then M ~'e; can be any unit vector in S"~!'. We conclude that
the family of operators

“+oo

Hoalf. o)) =pv. [ flo—atbgle—pt0)%  aeR

is bounded from LP(R") x LY(R") to L"(R") with a bound independent of # € S"!
whenever the indices p, g, r satisfy (5.2). This bound is also independent of «, 5 whenever
the indices p, ¢, r satisfy (5.3).

It remains to express the higher dimensional commutator Cén) in terms of the operators
wa. Here we make the assumption that K is an odd homogeneous singular integral
operator on R", such as a Riesz transform. For a fixed x € R™ we apply polar coordinates
centered at x by writing y = x — rfl. Then we can express the higher dimensional

commutator in (5.1) as

(5.4) /Sn1 /OOO @ /01 f(x —r0)a(x —tro) dtr" 'drdo .
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Changing variables from § — —6, r — —r and using that K () is odd we write this

expression as

(5.5) /S ) / () /1 (@ — rf)a(z — trf) dt @ i .

Averaging the (5.4) and (5.4) we arrive at the identity

) =g [ KO [ 10w .

This certainly implies the boundedness of C2 (™) from L? (R™) x L9(R™) to L"(R™) whenever
the indices p, ¢, r satisfy (5.3). Interpolation with the known LP x L — LP bounds yield
the following:

Corollary 5.2. Let K be an odd homogeneous singular integral on R™. Then the n-
dimensional commutator C§" associated with K maps LP(R™) x LY(R™) — L"(R™) when-
ever 1/p+1/q=1/r and (1/p,1/q,1/r) lies in the open convex hull of the pentagon with
vertices (0,1/2,1/2), (0,0,0), (1,0,1), (1/2,1/2,1), and (1/6,4/6,5/6).

Bounds for Cén) near the vertex (0,1,1) and on L"(R") for » < 1 (in particular, the
L' x L' — LY?* estimate derived in the 1-dimensional case) remain elusive at the

moment.
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