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Abstract. It is known that the function obtained by the action of the Calderon-Zygmund
operator on a Lebesgue integrable function can be non-Lebesque integrable. In this paper,
we prove that the function obtained by the action of the Calderon-Zygmund operator on a
Lebesgue integrable function is A-integrable and derive an analogue of the Riesz equality.
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1. Introduction

A Calderon-Zygmund operator is a principal value convolution operator

(Tf)(a) = lim K~ ) f(u)d.
e J{yeRd: [a—y|>e}

where dy denotes Lebesgue measure in R? and

K@) =T 020,

2(x) is a homogeneous function of degree 0, continuously by Holder with exponent
a € (0,1] on the unit sphere S9~! and with zero integral on the S9—1.

Let D C R? be a bounded domain and f € L;(D). In the present paper we consider
the corresponding modification of T'. Namely, the restricted Calderon-Zygmund operator
Tp is defined as

(Tpf)(z)=T(xpf)(x) = lir&_ Kz —y)f(y)dy, xz e D.
70T J{yeD : |z—y|>¢}
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2 The A-integral and Calderon-Zygmund operators

From the theory of singular integrals (see [14]) it is known that the Calderon-Zygmund
operator is a bounded operator in the space L,(D), 1 < p < oo, that is, if f € L,(D),
then Tp(f) € L,(D) and

1T fllz, < Cpllfllz,- (1)

In the case f € L1(D) only the weak inequality holds:

mize D (TpNH@)] > A} < s, )

where m stands for the Lebesgue measure, Cp,, C are constants independent of f. In the
case f € L1(D) from inequalities (1), (2) it follows that

m{z e D: |(Tpf)(x)] > A} =0o(1/N), A — +oo. (3)

Indeed, if f € L1(D), then for every € > 0 there exists n € N such that || f — [f]"|lz, <
107> where [f(z)]" = f(z) for |f(z)| < n and [f(z)]" = 0 for |f(z)| > n. It follows from
(2) that

20,

m{z € D [Ip(f = [f]")(@)] > A2} < == [If = [f]"]lz, < (4)

<
2\
Since the function [f(z)]"™ is bounded, [f]™ € L, (D) for every p > 1; whence Tp([f]") €

L, (D) for every p > 1. Therefore Tp([f]™) € L1(D). It follows that for sufficiently large
values of A >0

Smiwe D |(Tplf])(@) > A2} < / (TolfM) @z < 5. (5)
{z€D: [(Tp[f]™)(=)|>3}

We obtain from (4) and (5) that for sufficiently large values of A > 0

m{z € D: [(Tpf)(x)] > A}

<m{z e D: [To(f = [f]")(@)] > A2} + m{z € D: [(Tp[f]")(x)] > A/2} < %

This means that the condition (3) holds.

Note that in the case of f € L1 (D) the function Tp f is not Lebesgue integrable on D.
In the present paper, we prove that if f € Li(D), then the function T f is A-integrable
on D and derive an analogue of the Riesz equality.
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2. A-integral

For a measurable complex function f(z) on domain D we set
[f(@)]n = [f(2)]" = f(x) for [f(2)] <n,

[f(@)]n =n-sgn f(x), [f(z)]" =0 for |f(x)] >n, n €N,
where sgnw = ﬁ for w # 0 and sgn0 = 0.

In 1928, Titchmarsh [15] introduced the notions of Q- and @Q’-integrals of a function
measurable on D.

Definition 1. If the finite limit hm fD x)]ndx (hm Jplf(@)]™dz, respectively) ex-
ists, then f is said to be Q- mtegmble (Q’ integrable, respectwely) on D; that is, f € Q(D)

(f € Q(D)). The value of this limit is referred to as the Q-integral (Q'-integral) of this
function and is denoted by (Q) [, f(z)dz ((Q") [, f(z)dx

In the same paper, Titchmarsh when studying properties of trigonometric series
conjugate to Fourier series of Lebesgue integrable functions, established that the Q-
integrability leads to a series of natural results. A very uncomfortable fact impeding
the application of Q-integrals and (Q’-integrals when dealing with diverse problems of
function theory is the absence of the additivity property; that is, the Q-integrability
(Q'-integrability) of two functions does not imply the Q-integrability (Q'-integrability)
of their sum. If one adds the condition

m{z € D: |f(z)] > A} =0o(1/N), XA — +0 (6)

to the definition of Q-integrability (Q’-integrability) of a function f, then the Q-integral
and @Q'-integral coincide (Q(D) = Q'(D)), and these integrals become additive.

Definition 2. If f € Q'(D) (or f € Q(D)) and condition (6) holds, then f is
said to be A—mtegmble on D, f € A(D), and the limit lim [, [f(z)|lndx (or the limit
n— oo
lim fD )|"dx) is denoted in this case by (A) [, f(x)dz
The properties of @- and @Q’-integrals were investigated in [2]-[5], [9], [10]; for the

applications of A-, Q- and @Q’-integrals in the theory of functions of real and complex
variables we refer the reader to [1], [6], [7], [12], [13], [16], [17].

3. A-integrability and Riesz’s Equation for
Calderon-Zygmund Operators

From the properties of singular integrals it follows that (see [8]) if f € L,(D), p > 1
and g € Ly(D),¢>1,1/p+1/q =1, then

/Dg(m)(TDf) Jde = lim //{x VD iesloe) K(z —y)f(y)g(x)dydz
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- / F(2)(Tog)(@)da, (7)
D

where

(Tpg)(z) = lim K(y—=)g(y)dy, =x€D.
e—0+ {yeD : |x—y|>e}

In particular, if the kernel K is even, then

/ 9(2)(Tp f)(x)dz = / F(2)(Tpg)()da,
D D

and if it is odd, then

[ s@@ohiads == [ f@)(Tog)w)ds.
D D
In this section we put forward an analogue of (7) for f € Li(D).

Theorem. Let f € Ly(D) and g(z) be a bounded function on D with bounded (Tpg)(z)
on D. Then the function g(x)(Tpf)(z) is A-integrable on D and

(4) /D 9(2)(Tp f)(x)dz = /D (2)(Tog) (2)da. (8)

In particular, if the kernel K is even, then

(4) /D 9(2)(Tp f)(x)dz = /D F(@)(Tng)(@)dz,

and if it is odd, then

(4) /D 9(2) (T f)(2)dz = - /D F(2)(Tpg) ()da

Proof. Since the A-integral satisfies the additivity property, it can be assumed that the
function f is real, f(x) > 0 for any x € D, and sup{|g(x)|, |(Tpg)(x)|} < 1. For z ¢ D
xzeD

we assume that f(z) = 0.

Our proof will depend on a certain refinement of Besicovitch’s method [8] for a direct
proof of the existence of the conjugate function (this method employs only the machinery
of the theory of sets of points). This method was improved by Titchmarsh [15] and
Ul'yanov [16] for the study of properties of the conjugate function. It is worth noting
that Besicovitch—Titchmarsh-Ul’yanov’s method is applicable only to functions of one
real variable (because this method relies on some facts that are valid only in the one-
dimensional case). For example, it depends on the fact that any open set is a union of an at
most countable number of intervals (to overcome this difficulty, we used Vitali’s covering
lemma). To make this method to work in the setting of functions of several variables, we
have slightly improved the construction, which for simplicity of presentation is divided
into three steps. We note that this method used in [6] and [7] to obtain an analogue of
the Riesz equality for the Ahlfors-Beurling and Riesz transforms.
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Step 1. In this part we construct and study properties of the sets G, Ly, L, T,
and the functions @, (x), @} (x), which we shall use later.

Denote ®,(z) = f(z) — [f(z)]" for x € D and &,,(z) = 0 for z € R?/D. Then ¢, =
Jp Pn(x)dz — 0 as n — co. Take n € N such that e, < 1. Let E, ={x € D: f(z) > n}.
For any x € E,, we set

ry =sup{r >0: / &, (y)dy = n ward}
B(x;r 2
(z;r)
if {r>0: fB(m'r) @, (y)dy = 2 war?} # 0, and define 7, = 0 otherwise, where B(z;r) is
d
an open ball with center at  and with radius r, wg = m(B(x;1)) = ﬁil) is measure
2

of d-dimensional unit ball. Note that if x € E,, is a Lebesgue point of the function @, (x),
then r, > 0 and, therefore, the set F,\E] has a zero measure, where E/, = {z € FE, :
ry > 0}

Consider the system of sets {B(2;7;)}zcp: . It follows from the Vitali’s covering
lemma (see [11]) that there exists an at more countable set of points x, € E/, k€ I C N
such that the balls B(zy; 7y, ), k € I are pairwise disjoint and

U B(x;ry) C U B(xy; 57y, )-

TEE, kel
Denote
Gy = B(z1; 572\ | Blak; rz,),
k>1
Gp = B(xp;5r4,)\ UGkU UB(a:k;rxk) , p>2, pel

k>p

Then the measurable sets G\, p € I are pairwise disjoint, and moreover,
B(wy;re,) C Gy C B(wp;dry,),p € 1,
E/ C U B(z;ry) C U Gy = U B(xp;57s, ).
wEE;L pel pel

Denote @ (z) = fG y)dy for © € G,, p € I and P} (x) = 0 for = €
R4 \Uper Gp- Then for any pE I we have

/G B, (2)dx = /G & (z)da. ()

p p

Note that, for any x € Gp, p € 1,

ot
au
3

1 1
0< 9, (z) < ﬁwd5dr‘7l =

<— D (y)dy < —— - o
m(B(xp; Tﬂﬂp)) /B(acp;BrT,p) wdrgp 2 ?

> ‘
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Setting L, = U,e; Gp, Ly, = U,e; B(xp; 1075,), we have

Ln) <) westrd <5t 22/ )dy

pel pel (xp’rfp

2. 5 2. 5de,
/ D (y)dy = ,
n D n

2-10%,
m(L)) < del()drgp —— (10)

n
pel

Let D,, = D\L!,. We first prove the inequality

/ |Tp(®,, — &%) (x)|dr < 2 - 10%d2wy||2|a - €n, (11)

n

where

1200 = l[2lleo + H (2507 5471,

Qz) - 0
12]loc = max |2(z)], H(2;0;8 ) = sup [£(z) - 0@ a(y”.
reSd-1 z,y€Sd—1 pty |ac — y|

Denote hy,(z) = Tp(P, — ®%)(x). For any = € D,, we have

xn=yﬁgaw—m@Am—¢mmu4
=52 [ K i) - 2y

) Q% —y) .
—Z/|wmﬂ(m/aww@”@'

It follows from the integral mean value theorem that for any p € I there are points
Yps Yy € B(wp;5r,,) such that

/ M@n(y)dyzw/ D, (y)dy,
o G

) |z — y|d |z — yp|? »
2z —vy) 2z —yy)
ALY g dy=7p/ P, (y)dy.
/ |z -yl ) |z —yp|? )
Then, using (9) and (12),

|hn ()] < Z

pel

(12)

P

Qz—y,) 2x—y)

[z —yplt Jz—ypl?

-/%@w (13)
G

p
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Since, for any y, y* € B(xy;5r,,) and x € Dy,
Qz—y) 2Az—-y")

lz —yld |z —y*|?
1 1
|l =yl |z —y*|d

||z —y* |4 — |z — y|*| 1 z—y x—y*
< 420lee - |z — yld)z — y*|¢ +|316—y|dlh(2 |z — y| - |z — y*|

d—1

1
|z —y|d

<02z —y)l-

2z —y) = Lz —y")|

. _ eibe1, H2is 87 Jo—y  z—y |”
2oy — 57| S — =y Rty PSS -y
= |z —y| lz—yl |-y
10d - 2941y 2d40apc
Tp - Tp H.Q Sd 1
S P, [142]] +7‘x THa (25 i ),

it follows from (13) that

10d - 2%+ 1r, 294073,
| ()] SZ lx|d+1p“ oo + WH(Q a; 5971 /G P (y)dy

pel |£L' P
10d - 2d+17"mp 2d40a7ngp d—1 n d. d
< ;; l o HQ||OO+WH(Q a; 81| - (§wd5 rwp)
109+1 ndwqrs d+1 5 . 10d71400‘nwd1"g+°‘
_ P e d—1
pel
Therefore,
dx
() dr < 10°+ o | 2] oc 7"‘“'1/ L
/Dn ; D, 17— xp|d+1
d
+5- 1Od_140“nwdH(Q;a;Sd_1)ng*‘“/ 7xd+a
el » Jp, [T — x|
dx
< 10 nd |2 3-8 S —
1)26; {z:|lz—2p| 21074, } |$ - $P|d+1
d
+5 - 101407 g H (25 05 §71) § o / e
pel i {z:|lz—2p| 21074, } |$ - xp|

=5-10"""ndwj [2d]| 2|0 + 4“H(2; 05 S47H)] - Y "1l

pel
< 2-10%%wa)| 2|0 - €n
proving inequality (11).
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We represent the function f(z) in the form

f(@) = [f@)]" + @ (2) + [Pn — D7) (2). (14)

Step 2. In this part we prove the equality

lim [ g(x)(Tpf)(x)de = /D £(2)(Tog)(x)dz. (15)

n—oo
Dy

Consider the integral

/ 9(2)(Tp f)(x)de
D,
- /D (@) {(T ") (@) + (To®3)(x) + Tp(®, — &5)(x)}de
- / 9 (&) (T f]") (2)dz + / o(2)(Tp®2) (2)de
D, D,

+ /D 9(@) T (@ — &) (x)dz = S1 + Sh + Ss. (16)

n

By (7), we have
S, = / 9(@) (Tp[f]")(z)dx
D,,

=/ g(x)(TD[f]")(w)dm—/ 9(x)(To[f]")(z)dx
D

L’

n

- /D @) (Tpg)(@)da — / o(@)(Tplf1")(@)dz = 5 + 52,

L'/”/
< / (Tplf]") (x)|dz

18| = ‘/ x)dx
1/2
[ (L) / (Tp[f]™)(2)| dx]

gcz[ @) [ (r@r )dx}w

<02{ /f dx]

lim S; = lim [f(fﬂ)]"(fpg)(ﬂc)dw=/Df(w)(TDg)(fﬂ)dﬂc« (17)

n—oo n—oo D

Since

it follows from (10) that
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For the integral So; we also have

Sy — /D 9(2) (T @) (x)da

n

:/ 9(I)(TD¢Z)(I)dI*/ 9(x)(Tp®;,)(x)dz
D

L

/
n

- / &% (2)(Tpg)(x)dz — / o(2)(Tp®s)(@)dz = 5 + 5.
D L

’
n

The following estimates are valid:

51 = | | @) Too)@)is| < [ 19@) Tog)(@)lds
S/D@;‘L(x)dx:/D@n(x)dxzan,
S21= | [ o) @o@)@is| < [ 1700, (a)de

<[ [ yromiiore Cza i) [ @ @)l N

5d 1/2 d 1/2
<Oy [211 -m(L,) - / @fl(x)dx] =Cs {n -m(L}) -En:| .
D

Then it follows from (10) that
lim S, = 0. (18)

n—oo

To estimate the integral S3, we apply inequality (11). We have

|Ss] =

/ 9(2)Tp (@, — &7)(x)da
D,

< /D 19(2) T (B — B2) ()| dr

n

< / |Tp (D, — D2 (x)|dr < 2-10%d%wy||2||a - €n-
Dy,
This implies the equality

lim S3 = 0. (19)

n—oo

Now (15) follows from equalities (16), (17), (18) and (19).
Step 3. In this part we prove the equality

(4) /D 9(@)Tpf)(@)de = Tm [ g(e)(Tpf)()dr. (20)

n—oo D
n

Consider the difference of integrals

/ g(x)(TDf)(fﬂ)dx—/[g(m)(TDf)(ﬂf)]"dﬂc
D,

D
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— [ lo@(Tn@)ds

i /D {9(2)(Tp f)(z) = [9()(Tp f)(@)]"} dx = ST 4 5@,
From the inequality |S(M| < n-m(L.) it follows that

lim SW = 0.

n— oo

Denote 0, = {z € D: |g(z)(Tpf)(z)| > n}.

Since m{z € D : |(ITpf)(z)] > n} = o(1/n), n — oo, we have m(oy,) =
n — co. Using (11) and (14), we obtain

@< [ @@pwies [ (@i

<

(@l @ds + [

n g

(@)@l + [ [To(@, — 0;)(a)lds

n

<hmw4mmmmﬁmr2
+ [m(an) : /D |(TD¢;)(x)2da:] v +2-10%%wy|| 2|0 - €n
<0 %nxan>~JC)Qf<xn“>2dw}l/2
Gy ﬁn(an>~/L<¢;<x»2dx]1/2+—2~1odd2wdn9na-sn

g@hm@mﬁﬂmﬂw

5d 1/2
+Cs {Qn -m(oy,) - /D @Z(x)dm} +2-10%d%wq||2|a - €n-

It follows that
lim S@ =o0.

n— oo

Now equality (20) follows from equalities (21), (22) and (23).
From the equalities (15) and (20) we obtain (8).

(21)

(22)

o(1/n),

(23)

<

Corollary. Let {2 be an even, homogeneous function of degree 0, continuously differen-
tiable on R\ 0 and with zero integral on the unit sphere. If f € L1(D) and the boundary
of the domain D is a Lyapunov surface, then the function (Tpf)(x) is A-integrable on

D.
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Proof. Indeed, if the boundary of D is a Lyapunov surface, then taking g(z) = 1, we
see that the function (Tpg)(x) is also bounded, and it follows from Theorem that the
function (Tp f)(x) is A-integrable on D and

@ [ @on@ie= [ @@ @i
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