THE JOHN-NIRENBERG CONSTANT OF BMO”, p>2

LEONID SLAVIN AND VASILY VASYUNIN

ABSTRACT. This paper is a continuation of earlier work by the first author who determined
the John—Nirenberg constant of BMOP((O, 1)) for the range 1 < p < 2. Here, we compute
that constant for p > 2. As before, the main results rely on Bellman functions for the
L? norms of logarithms of A weights, but for p > 2 these functions turn out to have a
significantly more complicated structure than for 1 < p < 2.

1. PRELIMINARIES AND MAIN RESULTS

For a finite interval J and a function ¢ € L'(J), let () ; denote the average of ¢ over J
with respect to the Lebesgue measure, () = ﬁ | ;- Take an interval @ and p > 0, and
let BMO(Q) be the (factor-)space

(L) BMOQ) ={peL'@Q: llelmmorg = swp (o~ (o), P)Y? < oo},
interval JCQ
It is a classical fact that all p-based (quasi-)norms are equivalent, which justifies omitting the
index p in the left-hand side.
A weight is an almost everywhere positive function. We say that a weight w belongs to
Axo(Q), w € Ax(Q), if both w and logw are integrable on @ and the following condition
holds:

[Wla_ (@)= sup (w)Je_<logw>J < 0.

interval JCQ
The quantity [w]a_(q) is called the A (Q)-characteristic of w. When Q is fixed or unim-
portant, we write simply BMO for BMO(Q) and A for Ao (Q).
BMO functions are locally exponential integrable. We can state this property in the form of
the so-called integral John—Nirenberg inequality, which is a variant of the classical weak-type
inequality from [5].

Theorem (John-Nirenberg). Take p > 0. There exists a number o(p) > 0 such that if
e € [0,e0(p)), @ is an interval, and ¢ € BMO(Q) with |¢|lsmor) < €, then there is a
number C(e,p) > 0 such that for any interval J C Q,

(1.2) (€?), < C(e,p)e's.

We will always use €(p) to denote the best — largest possible — constant in this theorem and
call it the John-Nirenberg constant of BMO? (on an interval). Likewise, C(e,p) will denote
the smallest possible constant in .

Observe that means that if ¢ € BMO, then e®¥ € A, for all sufficiently small € > 0.
For ¢ € BMO, let

(1.3) £, =sup{e: e¥ € A},
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In fact, it can be shown that

eo(p) = inf{e,: |l¢llBmor =1} = sup{e: Vo, [|¢|lpmor=1 = ¥ € A}.

In this paper, our goal is to compute go(p) for the case p > 2. Here are some previous
results in that direction: Korenovskii [6] and Lerner [7] computed the analogs for the weak-
type John-Nirenberg inequality of €9(1) and C(e, 1), respectively; in [9], we determined £¢(2)
and C(e,2); in [12], the second author and A. Volberg found all constants in the weak-type
inequality for p = 2; and, finally, in [§], the first author determined eo(p) for p € [1,2]
(including new proofs for the cases p = 1 and p = 2) and C(e,p) for p € (1,2] and large
enough e. This last paper built the framework that we follow here, and we refer the reader to
it for an in-depth discussion of the tools involved and the differences between the cases p = 2
and p # 2.

Let us state the relevant theorem from [§].

Theorem 1.1 ([8]). For p € [1,2],
eo(p) = [p (F(p) - /01 tP~1et dt) + 1] 1/1"

e

Furthermore, if 1 < p <2, then for all € € [(2 — p)eo(p), c0(p)),

(1 4) 0(6 ) o eiE/EO(p) )
| P e /e(p)
and for all 0 < e < %,

e3¢ 1
1.5 <C(g1) < :
(15) e

We can finally complete the picture for all p > 1. Remarkably, the formula for ¢¢(p) for
the case p > 2 is the same as for 1 < p < 2, though it takes much more work to show.

Theorem 1.2. For p > 2,

(1.6) wm:ﬁ@@—é%ﬂa@+qw.

e

In contrast with the case 1 < p <2, for p > 2 we do not know the exact C(e,p) for any e.
While we could estimate this constant in a manner somewhat similar to , the estimates
we currently have seem much too implicit to be useful, so we omit them.

Without going into details, we mention an important difference between the cases p < 2
and p > 2. It was shown in [§] that the constant e¢(p) is attained in the weak-type John—
Nirenberg inequality for 1 < p <2 (the case p = 1 was treated in [6] and [7], while the case
p = 2 had been previously addressed in [12]). However, the method used to show this fact
for p < 2 fails for p > 2, and we do not actually know if the constant is attained (though we
conjecture that it is).

On the other hand, another interesting result from [8] does go through for p > 2. Specifically,
we have the following theorem, which extends to p > 2 the main result of Corollary 1.5
from [8]. It is a sharp lower estimate for the distance in BMO to L* in the spirit of Garnett
and Jones [1].

Theorem 1.3. If p > 2, Q is an interval, and ¢ € BMO(Q), then

eo(p)

1.7 inf o — >__ o\
(1.7) © e — fllBmor(Q) = Y P

feLee
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and this inequality is sharp.

As explained in [§], the main idea behind computing eo(p) for p # 2 is to consider the dual
problem: instead of estimating the values of ||¢||gymor for which the exponential oscillation
(e¥~{#)) might become unbounded, one estimates from below BMO? oscillations of logarithms
of A weights and computes their asymptotics as the Ay, -characteristic goes to infinity. This
idea is formalized in the following general theorem.

Fix p > 0. For C > 1, let

(1.8) Qc={z cR*:e" <1y < Ce™}.

For an interval @ and every = = (x1,x2) € Q¢, let

(1.9) Ereq ={p € LNQ): () = a1, {¥)g = o2, [¥lanie) < C}-

We will call elements of E, ¢ test functions. Define the following lower Bellman function:
(1.10) by () = nf{{ol") ¢ @ € Brcg}-

Theorem 1.4 ([8]). Take p > 0. Assume that there exists a family of functions {bc}c>1 such
that for each C, bc is defined on Qc, bo < by, and bc(0,-) is continuous on the interval
[1,C]. Then

(1.11) eb(p) > limsup b (0, C).
C—o0

Thus, to estimate £9(p), we need a suitable family {bc}c of minorants of by, ¢. Just as was
done in [§], we actually find the functions b, themselves, for all p > 2 and all sufficiently
large C. We proceed as follows: in Section [2] we construct the so-called Bellman candidate,
denoted by, . This construction is more delicate and more technical than the one in [8], and
we briefly discuss the challenges involved. The proof that b, ¢ < b, ¢ constitutes Section It
is then an easy matter to prove Theorems and and it is taken up in Section [4 Finally,
in Section [b, we obtain the converse inequality by demonstrating explicit test functions that

realize the infimum in ((1.10]).

2. THE CONSTRUCTION OF THE BELLMAN CANDIDATE

For R > 0, let
Ir={r€R? 2y = Re™}.
Then the domain Q¢ from (|1.8)) is the region in the plane lying between I'; and I'c.

2.1. Discussion and preliminaries. As mentioned earlier, the construction of the Bellman
candidate given here for the case p > 2 is more involved than those presented in [§] for the
cases p =1 and p € (1,2]. However, the main goal is the same as before and simple to state:
we are building the largest locally convex function b on Q¢ satisfying the boundary condition
b(xy,e™) = |z1|P.

Let us briefly explain the similarities and differences between the cases p € (1,2] and
p > 2 (the case p = 1 is different from both). In all cases the graph of the candidate b is
a convex ruled surface, which means that through each point on the graph there passes a
straight-line segment contained in the graph. The domain ¢ then splits into a collection
of subdomains with disjoint interiors, Q¢ = U;R;, such that b is twice differentiable and
satisfies the homogeneous Monge-Ampere equation by, z,bgyz, = b2 ., in the interior of each
R;. In addition, for each subdomain R;, either b is affine in the whole R;, or R; is foliated
by straight-line segments connecting two points of the boundary I'y UT'¢, and each point = €
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int(R;) lies on only one such segment. We call such segments Monge-Ampere characteristics
of b. Typically, if one knows the characteristics everywhere in )¢, one knows the function b.

Thus, to construct the candidate one has to understand how to split ¢ into subdomains
and how to foliate each of them, so that the resulting function b is locally convex. If this is
done while ensuring certain compatibility conditions, then b will almost automatically be the
largest locally convex function with the given boundary conditions, as desired. However, this
is, in general, a difficult task, and the situation is further complicated by the fact that the
splitting is usually different for different C.

Fortunately, there is now a fairly general theory for building such foliations on special non-
convex domains such as ours. It was started in [I0] in the context of BMO?; much developed
and systematized in [2] and [3] (still for the parabolic strip of BMO?); and is now being
adapted to general domains, such as ¢, in [4]. We also mention the recent paper [11], which
formalized the theoretical link between Bellman functions and smallest locally concave (or
largest locally convex, as is the case here) functions on the corresponding domains.

A key building block for many Monge—Ampere foliations is the tangential foliation. Let us
explain this notion in our setting.

For C > 1, let £ =&(C) be the unique non-negative solution of the equation

et=C(1-¢: 0<e<1
Note that £(1) = 0 and that ¢ is strictly increasing with limg_,o £(C) = 1. Let

z

(2.1) k(z) = 16?, z € R,
and define a new function u = u(x) on Q¢ by the implicit formula
(2.2) xo = k(u)(z1 —u) + €“.

This function has simple geometrical meaning, illustrated in Figure |1} if one draws the one-
sided tangent to I'c that passes through z, so that the point of tangency is to the right
of z, then this tangent intersects I'y at the point (u,e"), while the point of tangency is
(u+ &, Ce?*¢). In particular u(0,C) = —¢£. (We note that in [§], ¢ and u were called £+ and
u™t, respectively).

In the case 1 < p <2, if C was large enough, all of Q¢ was foliated by the tangents ,
for u € (—o0,00); thus, we did not have to split it into subdomains. However, for p > 2,
this uniform tangential foliation fails to yield a locally convex function on the whole Q¢, for
any C. What actually happens — and, again, only for sufficiently large C' — is shown on
Figure 2] later in this section. There we have two tangentially foliated subdomains, Ry and
Rs3, which are linked by a special “transition regime” consisting of two more subdomains:
Ry, where the candidate is affine and the foliation is thus degenerate, and R4, where the
characteristics are chords connecting two points of I';. (In recent Bellman-function literature,
these two particular shapes are called “trolleybus” and “cup”, respectively; see [2},[3, [4].) This
transition regime shrinks as C' grows, but never disappears. To show how all this fits together,
we need some technical preparation.

2.2. Technical lemmas.

Lemma 2.1.
(1) If w>0 and v € (—w,—wpp%l), then

wP~! 4 (—v)P~L

ew_ev

(2.3) < (p—1)(—v)P 2.
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zy = k(u)(x1 —u) + e

FIGURE 1. The geometric meaning of u(x) and &
(2) If 0<w< ;’%? and v € (—w,0), then
wP! 4 (—v)P~t
ew —ev
Proof. For Part (1), note that e~ —1 > w — v > 0, and so it is sufficient to check that
Wt (o< (p = D (=) (w —v).

Put 0 = —; then this inequality becomes

(2.4) < (p—1wP e,

1
p-2P '+ (p-1er2-1>0, LT —-<p<1.
p

The left-hand side is increasing in 6, and equals 2(2;_1217 — 1 when 0 = ijl. In turn, this is

an increasing function of p, equal to 0 at p = 2.

For Part (2), observe that since w > —v, and 1 —w > 1 — g%% = ]ﬁ, we have
1 _
1—e W™ > (w—v)|1=Z(w—20)| > w-—2v)(1-w)> v v,
2 p—1
and ([2.4)) follows from the obvious relation w?~! + (—v)P~1 < wP=2(w — v). O
For any v < 0 and w > 0, let
eV —e¥ wP — (—v)P
2.5 - : )= L AT
(25) ) =" gy =
Lemma 2.2. For each w € (O, %), there exists a unique v € (— w, —wW pp%l) such that
(2.6) (v, w) +p(—v)Pt _ puPt —gv,w)  wPT 4 (o)t
' riv,w) —ev  e¥ —r(v,w) P ew —ev

Proof. Observe that it is enough to show only the first equality in (2.6)), as the second one
then follows by elementary rearrangement. In turn, this first equality is equivalent to the
statement

(2.7) F(v,w) := (e¥—e?)(wP —(—v)P —pwP ™ —p(—v)P"H4p(w—v)(wP~ e’ +(—v)P~Le?) = 0.
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Assume w € (0, %) and let A\ = pp%l. To show that there exists v € (—w, —Aw) such that
F(v,w) =0, we compare the signs of F(—w,w) and F(—Aw,w).
Since F(—w,w) = 4pwP~!(w coshw — sinhw) > 0, we want to check that F(—Aw,w) < 0.

To that end,
F(= w,w) = (e¥ — e ) [(1=M)wP —p(1+ )\p_l)wp_l] + p(1+ MwP [e_/\w + )\p_lew],
and the inequality F(—Aw,w) < 0 is equivalent to

1+ Mw 14 pAr—t — 1N
e<(1+1r>w)—1_“r +pp(1 +JC\15131) o <o
Let
b(t) = t o 1EpA T (p )N
et —1 p(1+N)(1+ ap—1)
We would like to show that () < 0 for ¢ € (0, %(1 + A)). Note that for ¢ > 0,
1 t t
et>1+t+§t2 — S l<— 5

Therefore, for ¢t > 0,
1 L+pAP L4 (p—1)N
t —t —
YO < T o ya e )
and it is sufficient to check that
P2y o POY NAFNTY (= 2)1 = W) +pA1 = A
3p N

L+p—Ll4(p—1)a L+p\P=1 4 (p—1)Ap

Since (p —2)(1 — AP) +pA(1 — AP72) > (p— 2)(1 + A)(1 — A71) and I < A\P~L) it is enough
to verify that
I/p+(2-1/pr—t 2
1— At C1— At

This is so because the right-hand side is decreasing in p and equals g when p = 2. This proves
that the desired v exists for each w.

To show that v is unique, we differentiate the function F' with respect to v. This derivative
can be written as follows:

Fy(v,w) = (e"(w—v) — e +¢")e" <

3> —2+1/p.

pwP~H(w —v) — wP + (—v)P
ev(w—v) —ev +e?

wp~! —p)p1
= (w0 - e v e (p T TE - e )

e'LU — e'U
where we used the second equality in (2.6). Now, the first factor is positive, because the
function t +— €' is strictly convex, while the last factor is negative by (2.3). Therefore,
F,(v,w) is negative for any root v of the equation F(v,w) = 0 that lies in the interval

( —w, —w 1%1), which is possible only when such a root is unique. ]

~plp = (e

,193;172), vE (—w,—w pp%l),
and the pair {v,w} is related by equation (2.6). For such v and w, each of the three equal

quantities in (2.6 is a function of w, and it is convenient to give them a common name. Let
g(v,w) +p(—v)P" _ pwPt —qv,w) _ wPT 4 (o)t

(2.8) D(w) = (0, w) — e = _ (v, w) =p pT——

From now on, in using v and w we will always presume that w € (0

Y

and D is a function of w defined on the interval (O, %). Let us list some of its properties.
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Lemma 2.3. We have

(29) D(w) < plp — 1)(—v)P e
and

(2.10) D(w) < p(p — DwP™2e™",
Furthermore, D' > 0 on (O,%).

Proof. Inequalities (2.9) and (2.10) come directly from (2.3)) and (2.4)), respectively (note that
—92 —9 .
p:,)—p < Zj, so (2.4]) applies).

To check the sign of D', we will treat ¢ and r as functions of w and use the prime to
indicate the total derivative with respect to w. Thus, ¢ = qu + quvw and 1 = 1y + 7V,
where v,, can be computed from equation (2.7]). Also denote f(w):=wP and g(w) := e®.

We will need the simple but key fact that equation (2.6) can be written as

/ ot
(2.11) ¢ _a-f

= D.
r! r—g

Using this identity, we have
D - <q - f’)' _ =M =g)= (= )" =9g")

r—g (r—g')?
_Ja==1"r=9)_ 4" <q—f’ B ]i/)
(T. _ g/)2 r— g/ r — g/ g// :
Since g is strictly convex, we have ¢” > 0 and r — ¢’ < 0. On the other hand, the expression
in parentheses is negative by (2.10)). O
For p > 2, let
.12 D) =1 o, Colp) =
. o\P)=1—= == o\P) = T~
372 (p) 1—&(p)

Lemma 2.4. Assume & > &o(p). Let

o =Ele(l—OT(p— D]V ¢y =¢[2e(1 - T(p)] /"7,
Then the equation

1 oo
(2.13) (E - 1) / P25/ ds — wP2emw/E = g
w
has a unique solution ws in the interval (0,cy).
Furthermore, the equation

o0

(2.14) (2 - 1)p(p —1)ew/e=1) / P72e73/8 ds = D(w)

has a unique solution W in the interval (wy,ca).

Proof. First observe that c¢; < co < &. The first inequality is trivial, while the second is
equivalent to £ > 1 — ﬁ(p), which is clearly satisfied by the assumption £ > &y(p). Second,
we have cg < %. Indeed, this inequality is equivalent to

(1-2)"

NS T)
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Since £ < 1 and (1 — %)p_2 > e72, this inequality is weaker than & > 1 —
in turn weaker than & > &y(p).
Consider equation (2.13). When w = 0, the left-hand side of (2.13)) is positive. For w = ¢y,

(2 — 1) / sP2e75/8 ds — 0113_26701/& =(1- §)§p2/ P25 ds — c’f_Qe*"’l/5
c1 Cl/&

<A=& Tp—1) =g P V=2 (1= Ol (p—1)(1 —e' /%) <0

9 . .
Wﬂp)’ Wthh 1S

since ¢; < {. Thus, a solution w, € (0,¢1) exists. To prove that it is unique, we note that the
left-hand side of (2.13)) is decreasing in w for w € (0,p — 2), and that ¢; < p — 2.
Turning now to (2.14)), for w = w, we have, by (2.13)) and ([2.10)),

<2 — 1>p(p —1)ew+(1/6=D) / sP2e73/8 ds = p(p — DwP"2e™"* > D(w,).

Observe that for any w, since 1 —e?~% <1 — e 2% < 2u,

wP™l 4 (—v)P~! wP™! 1
D(w) = >peV——— > —pe YwP 2
(w) =p ev — e? b 1 —ev—w 2p

Therefore, putting w = ¢y in the left-hand side of (2.14]) we get

(é - l)p(p —1)e21/&D) / P2e75/8 ds < (1 — €)EP~2pD(p)e! 2 = %pe_”cg_z < D(e2),
c2

and, hence, a solution W € (wy, c2) exists. To prove uniqueness, observe that the derivative of
the left-hand side of is a positive multiple of the left-hand side of ; thus, it equals
zero at w = w, and is decreasing for w € (0,p — 2); in particular, it is negative for w > ws.

Therefore, the left-hand side of (| is decreasing in w for w > w,, while by Lemma -,
the right-hand side is 1ncreas1ng

Remark 2.5. In what follows, in addition to w, we will also use v, which is the unique solution
of the equation F(v,w) = 0 guaranteed by Lemma

2.3. The Bellman candidate. As mentioned earlier, we now split domain ¢ into four
subdomains, Q¢ = U _1R;. In addition to the numbers o and w given by Lemma and
Remark . the deﬁn1t10n below uses the function k£ from and function r from (2.5
The splitting is pictured in Figure [2]

(2.15) _
={z€Qc: 22 <k(@)(x1 — @) + "} U{r € Qo a1 > W+ £

Ry = {:): € Qo 22 < k(D) (w1 —0) + €% x> r(0,0)(z1 — W) + ¥, 29 > k(W)(z1 — W) + ew}
U{zeQo:0+&<a1 SW+E 32> k(0)(x1 —0) + €, 22> k(w)(z, — ) + € };

Rs = {:U €Qc:xy <V+E, xo > k(v)(x1 — D) —i—ef’};

Ry={z € Qc: zo <r(v,w)(z1 — w) + €"}.

Our Bellman candidate will have a different expression in each of the four subdomains,
requiring several auxiliary objects. For z € R, let

(2.16) mi(z) = Igez/é/ s|s|P2e7%/¢ ds,
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w+E€

F1GURE 2. The splitting of Q¢ for sufficiently large C

and for z < v, let
v
(2.17) ma(z) = Jg e*/¢ / (—s)PLe™/C ds + 0/ (77 (my (@) — pwP 1) — p(—0)P71).

The following intuitive lemma, whose simple proof is left to the reader, defines two new
functions on Rjy.

Lemma 2.6. For each x = (x1,22) € Ry there exists a unique pair {v,w} satisfying (2.7))
and such that the line segment connecting the points (w,e") and (v,e’) passes through x.
Thus,

x2 =7r(v,w)(r1 — w) +ev.
In the special case x = (0,1) this segment degenerates into a point: v =w = 0.

From here on, we reserve the symbols w and v for the two functions on R4 given by this
lemma: w = w(x) and v = v(z); see Figure

Finally, here is our complete Bellman candidate. For p > 2 and C' > Cy(p), let
(2.18)

r7711(u)(acl—u)+up, x € Ry,

q(v,w) (x1 —w) + wP + %(:pg — (0, w)(z1 —w) —e”), € Ry,
bp,c(z) =
ma(u)(z1 — u) + (—u)P, x € R,

q(v,w) (21 — w) + w?, r € Ry.
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(w, e®)

(w, e")

z2 = r(v,w)(xr; — w) +e¥

ey )

FIGURE 3. The subdomain R4 and the geometric meaning of v(z) and w(x)

Recall that here u = u(z) is given by (2.2); v = v(z) and w = w(z) have just been defined
in Lemma k is given by ; r and ¢ are given by ; my is given by ;
and mg is given by . In addition, w was defined in Lemma as the solution of
equation , while v was defined in the remark following that lemma as the unique solution
of equation F'(v,w) =0 with F given by equation ([2.7).

The next section presents the main theorem relating the candidate b, ¢ and the Bellman

function b, ¢ from (|1.10]).

3. THE MAIN BELLMAN THEOREM AND A PROOF OF THE LOWER ESTIMATE
The following result is the principal ingredient in the proofs of Theorems and
Theorem 3.1. If p > 2 and C > Cy(p), then
(3.1) bpc=bpc in Qc.

As is common, we split the proof of Theorem in two parts: the so-called direct inequality
b, c > bp,c and its converse.

Lemma 3.2. If p > 2 and C > Cy(p), then
(3.2) bpc>b,c in Qc.
Lemma 3.3. If p > 2 and C > Cy(p), then
(3.3) bpo <b,c in Qc.

The proofs of Theorems and [1.3] use only Lemma 3.2} which we prove in this section. For
the sake of completeness, we will also show that the infimum in the definition of the Bellman
function is attained at every point in ¢, and our candidate is in fact the Bellman function.
This is done in Section [5| where we prove Lemma, |3.3

The analog of Lemma for p € [1,2] was proved in Section 5 of [§]. In fact, the proof
given there did not depend on the specific range of p used. Rather, its main ingredient was
showing that b, is locally convex in ¢, i.e., convex along every line segment contained
in Q¢. More precisely, the main result of Lemma 5.1 from [§] can be restated as follows.
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Lemma 3.4 ([8]). Fiz p > 0 and assume that for some C(p) > 1 there is a family of functions
{bp.cto>c(p) satisfying the following conditions for each C' :

(1) bpc is locally convex in Qc;

(2) by is continuous in Qc;

(3) For each x € Q¢,

Ch\‘r% bp,c(x) = Up,C (.CI?),

(4) For each s € R, b, c(s,e®) = |s[P.
Then for all C > C(p),
b,c >bpc in Qc.

It is routine to check that conditions (2)-(4) are satisfied for b, from (2.18)). Therefore,
Lemma will be proved once we have established the following result.

Lemma 3.5. For p > 2 and C > Cy(p), the function b, c is locally convex in Qc.

Let us fix p > 2 and C > Cy(p) and through the end of this section write simply b for
b,,c. Before proving Lemma let us collect several useful facts from earlier work. First,
as explained in [I0] and [§], showing that b is locally convex in Q¢ is the same as showing
that it is locally convex in each subdomain Ry and that b, is increasing in x2 across shared
boundaries between subdomains. Second, in R; and R3, b has the form

b(x) = m(u)(z1 — u) + [uf?,

where m stands for m; or mg, respectively, and in each case satisfies the differential equation

1
(3-4) m'(u) = ¢mw — pululP~?),
and u = u(z) is given by (2.2). As shown in [§], in such a case we have
(3.5) by, = m!(we (1 — €)
and also
(36) bmxlbxzxz = b32t'1{E2’ sgn bxzxz = sgn (m/(u) - m//(u))'

Therefore, to show that b is locally convex in Ry and R3 we simply need to show that
my(u) —mf(u) >0 in Ry and mb(u) — mf4(u) >0 in Rs.

Proof of Lemma[3.5 We first show local convexity of b in each subdomain Rj.
In Ry, a direct computation gives

2 00
§7(77”L’1(u) —m(u))e ¢ = guP2eTE — (1 — 5)/ e8P 2 ds = Hy(u),

p(p - 1) u
where u > w. We have

Hi(u) = &uP™e /S (p— 2 — u),
Therefore, H; is increasing for u € (0,p — 2) and decreasing for v > p — 2. Since Hj(u) — 0
as u — oo, to show that Hj(u) > 0 for u > w, it suffices to show that H;(w) > 0. This
immediately follows by applying first and then (2.10) with w = w :
00 w(l-1
(1-— {)/ e EP 2 ds = M D(w) < EwP~2e7 /¢,
o p(p—1)
Therefore, by,z, > 0 in Ry and so b is locally convex in this subdomain.
In Rs, b is affine and thus locally convex.
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In R3, we compute

52 / "
m(m:a(u) —mg(u)) 7

— g et a-g( [
=: H3(u),

[e.9]

e /E(_ )2 ds 4 (@-D)1/E=1) /

e 5/EgP—2 ds)

where © < v. We have
Hy(u) = &(—u)P~2e /4 (u—p+2) <0,

and so to show that Hz(u) > 0, it is enough to show that H3(v) > 0. Similarly to the case of
Hy, this follows from an application of (2.14]) and then of (2.9) with v =17 :

00 —5(1/6-1)
1 — &)e@-D)(1/6-1) / os/Egp—2 g S
(=4 o p(p—1)
Thus, b is locally convex in Rj.
Let us state the result for R4 separately.

D(w) < £(—v)P~2e 7/,

Lemma 3.6. b is convex in Ry.
Proof. In Ry, b is given by
b(z) = qv,w)(x1 —w) + f(w),  x2=r(v,w)(r1 —w)+ g(w),

where, as in the proof of Lemma we write f(w) = wP and g(w) = e". Let us also, as we
did there, use the prime to indicate the total derivative with respect to w.
To show that b is convex, we show that by, 4, byyay = biwz and bg,z, > 0 in the interior of
R,4. Differentiating gives
-r _ 1
r(xy —w)—r+g"’ wa_r’(fvl—w)—r+g/’

wxl -

and
¢ (x1—w)—q+ [
r'(ry —w)—r+g

b:m = [q,(xl_w)_Q+fl]wx1 +qg=—r

where we used (2.11]). Similarly,

+q=-rD+gq,

(@ —w)—q+f _

(37) by, = [q/(xl_w)_Q+fl]wx2 = r’(ml—w)—r—l—g’
Therefore,
bmlxl - _TD/wa bxlxg - —rD'sz, bx2x2 - D/wxza
and, since, wy, = —rwy,, we see that by, 2,050z, = bilm.
Furthermore, since by Lemma D’ > 0 and since it is clear from geometry that w,, > 0,
we have bg,5, > 0, which completes the proof. O

To finish the proof of Lemma [3.5] we need to verify that b,, is increasing in x5 across
boundaries between subdomains. We can write this requirement symbolically as:

R4,w=’TU

bay < by,

R1,’u=’LT)

) bz,

Ro

< by,

) bz,

2

s < bg,

R3,u=v

In fact, all three statements hold with equality (which implies that b is of class C! in the
interior of Q¢, though we will not use this fact).
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From (3.7, we have b,, } Riw—i = D(w). Using, in order, (3.5)), (3.4), (2.16)), integration by
parts, and ([2.14) gives:

— 1

=mi(@)e (1 -¢) = 2

Ry, u=w 5

(3.8) by,

(1—&)p(p —1)e®H/ED) / sP=2e=%/¢ ds = D(w).

A very similar calculation, but using (2.17)) in place of (2.16), gives b, } Rowep = D(w).
Finally, 7

b _ ml(w) B Q(@v ’17))
“lr, k(W) —r(v, )
By (84) and (3:5),
() = gt () + p ! = 1 PD(w) + pr!
Therefore,
D e D)+ pur Tt —q(v,w) iz e"D(@) + (¥ — r(v,w))D(w) @)
2Ry 1—£5 ev —r(v,w) N ﬁ ev —r(v,w) N
The proof is complete. O

We are now in a position to prove the main theorems stated in Section

4. PROOFS OF THEOREMS AND
We will need two auxiliary results from [§].

For p > 0, let
1 1/p
w(p) = [p <F(p) —/ tP=tet dt) + 1] )
0

(&

Lemma 4.1 ([]]). Let ¢o(t) =log(1/t), t € (0,1). Then

(4.1) €po = 1, E_py = 00.
If p > 1, then

(4.2) llollBMOP((0,1)) = wW(P)-
Consequently,

(4.3) eo(p) < w(p).

Lemma 4.2 ([§]). Let ¢ be a non-constant BMO function. For ¢ € [0,¢,), let F(e) = [e%]a
Then F' is a strictly increasing, continuous function on [0,e,), and lim._,., F(g)=oo.

Proof of Theorem[1.2. We use Theorem with b = by, given by formula By
Lemma bc < by, as required.

We need to compute by, (0, C). Note that by Lemma w < &, and, thus, 7 > —w > —¢
by Lemma Therefore, the point (0,C) is in subdomain R3 and, since u(0,C) = —&,

bp,c(0,C) = m3(=£)¢ + &7
Now, mg(—£) is given by (2.17):

m3(—§) = —g et /_1;(—5)’3_1@_5/5 ds + /8 (77 (1my (

oo *

B
|
3
g
iS
-
|
5=
|
\G/\
hS]
|
=
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By Lemma [2.4] @ € (0,¢2) with co — 0 as £ = 1. By Lemma[2.2] © € (—w,0). Therefore,
limv =limw =0
E—1 £E—1

and

0
lim by, c(0,C) = lim (mg(—£)§ +&°) = —p/ (=s)Pte 5 ds 4+ e 1my(0) + 1 = wP(p),
C—o0 E—1 1

e

where we used (2.16)), whereby m1(0) = pI'(p).
Hence, by Theorem eo(p) > w(p), and Lemma now finishes the proof. O

The proof of Theorem below is a variation of the argument for Corollary 1.5 in [§]; the
proof of sharpness, using function ¢g from Lemma is exactly the same and we omit it.

Proof of Theorem[I.3 Take any ¢ € BMO(Q). Without loss of generality, assume e, < oc.
For ¢ € [0,e,), let F(e) = [e*]4_(@)- By Lemma for sufficiently large € we have F'(g) >
Co(p). Therefore, for any subinterval J of @,

(le = (€0) 4 17) 5 2 bp (o) (0, (77759 1) = by, (e (0, (597 59)7) ).

Take a sequence {.J,} such that (e¢~9)u) ;= F(e). Since the left-hand side is bounded
from above by sprH%MOp(Q), we have

EPH‘PH%MOI’(Q) > by, (e (QF(E))-
Now, take € — €, (and, thus, F'(¢) = oo). This gives
EZHSOH%MOP(Q) > 5:8(19),
Take any f € L*(Q), then e,_f = €,. Thus, we can replace ¢ with ¢ — f above, which gives

eo(p)
I — fllBMor(Q) = L
Ep
The same inequality holds with ¢ replaced with —¢, and it remains to take the infimum over
f € L>®(Q) on the left. O

5. OPTIMIZERS AND THE CONVERSE INEQUALITY

In this section, we complete the proof of Theorem [3.1] by proving Lemma To that end,
we present a set of special test functions on the interval (0,1) that realize the infimum in

definition of the Bellman function b, c.

Without loss of generality assume C > 1. Let @ = (0,1). Recall the Bellman candidate
by,c given by formula . For z € Q¢, we say that a function ¢, on @ is an optimizer
for b, c at x if

(5.1) vz € Ercq and  ([ez]")g = bpo(r),

where the set of test functions E, ¢ is defined by (1.9). Observe that if we have such a
function ¢, for all x € Q¢, then

bp.c(x) = (¢lP) g = bpc(@),

which is the statement of Lemma [3.3

Our optimizers ¢, will have different forms depending on the location of z in Q¢. Specifi-
cally, we will have a different optimizer for each of the four subdomains Ry of Q¢ defined by
formula and pictured in Figure[2 We do not discuss the construction of these optimizers,
but simply give formulas for them. A reader interested in where they come from is invited
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to consult papers [10] and [3], where a number of similar constructions are carried out in the
context of BMOZ.
For each = € Ry, let

(5.2) pu(t) = u+&log (§)x(.m (1),
where u = u(x) is defined by (2.2) and we set
r1 —Uu
5.3 o =
(5:3) :

(This optimizer was defined in Section 5 of [§] under the name ¢} .)
Now consider the subdomain Rs. Let us give names to its four corners, clockwise from top
right:

X=@+&e™), Y =@, Z=@), W=@+E).

We already know the optimizers for the points X, Y, and Z : the first comes from formula ([5.2])
(which applies since X € RiNRy) with a = 1; the other two are trivial, since for each = € I'y,

the set E, ¢ contains only one element — the constant function ¢(t) = z1. Therefore, we
define, for all t € @,

1 _ _

px(t)=¢log (1),  ey(t)=w,  ¢z(t)=70.
We now use these three optimizers to define ¢, for every x € Rs. Observe that Ry is
contained in the triangle with the vertices X, Y, Z. This means that every x in Ry has
a unique representation as a convex combination of these three points. Thus, there exist
non-negative numbers a1, as, and a3 such that a1 + as + a3 =1 and

(5.4) r=o1X + aY + azZ.

To obtain ¢, we concatenate ¢y, ¢y, and ¢, in the appropriate proportion:

t—aq t—a1—ao

ng(t) = QDX(aLl)X(O,al)(t) + SOY( ) )X(a1,a1+a2)(t) + ¢Z(T)X(a1+a2,1)(t)7

or, equivalently,
(55) 9033(1;) = wX(O,Oq-}—OLQ)(t) + glog (%)X(O,al)(t) + @X(Oél-f—OLQ,l) (t)7

with oy = ay(z) defined by (5.4).

This formula applies, in particular, to the fourth corner of Ro, i.e., the point W. That point
also lies in the subdomain R3, and is the key to defining the optimizer for all other points in
that subdomain. Specifically, with the knowledge of ¢y, we define the optimizer ¢, for an
arbitrary point z € R3 by the formula

(5.6) 02(t) = w (55) X070y (1) + €108 (§) X (raa) () + X (r0.1) (1)-
Here, u is given by (2.2)), « is given by (5.3)), and we also set
(5.7) = u=0)/¢

It remains to define ¢, when x € R4. Recall the two auxiliary functions v = v(z) and
w = w(x) defined by Lemma (see Figure[3)). Every point z € R4\I'; lies on the line segment
connecting the points (v,e¥) and (w,e"). Accordingly, we define ¢, to be the appropriate
concatenation of the two constant optimizers corresponding to those points:

(5.8) Pa(t) = wXx (0,5 t) +vXx ),
where we set
(5.9) g="1"0

w—uv
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The following lemma immediately yields Lemma [3.3]

Lemma 5.1. Let ¢, be defined by (5.2) and (5.3) for x € Ry; by (5.4) and (5.5)) for x € Ry;
by (5.6), (5.3), and (5.7) for x € Rs; and by (5.8)) and (5.9) for x € Ry. Then ¢, is an

optimizer for by c at every x € Qc.

Remark 5.2. If a point x lies on a boundary shared by two subdomains, ¢, seems to be
defined by two different formulas. However, as is easy to check, in all cases above, such two
formulas give exactly the same function.

The proof of this lemma is very similar to the proof of Lemma 5.2 from [§] and we leave it
to the reader.
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