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Abstract

In this paper there is considered the Elastoplastic problem for infinite plate, that is weakened by two identical square holes.
The boundaries of the holes are partially unknown contours. The plate is in a stressed state, a region of plasticity contains only
unknown parts of holes contours and does not spread inside of the plate. Applying the theory of functions of a complex variable
and the conformal mapping theory the problem is reduced to a boundary value problem of the analytic function theory and the
solution of this problem is obtained, the unknown parts of the holes contours are defined.
© 2017 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Stressed state; Region of plasticity; Conformal mapping; A linear conjugation value problem

Let us consider a homogeneous isotropic infinite plate weakened by two identical square-shaped holes. Assume
that two absolutely rigid square-shaped washers are inserted into the holes and the friction is ignored. Assume that
the plate undergoes compression under the action of principal stresses 0.° = A, U;’O = B acting at infinity. Since
the friction is ignored and the washers are absolutely rigid, we have the conditions t;;, = 0, u, = 0 on the hole
contours. Under such conditions, the behavior of stresses near the vertices of the squares (holes) might be singular
and, naturally, there exists a probability that the plate will develop cracks at these very points.

If we consider a plate of this kind but with cuts at the vertices of the squares along the smooth contours (see Fig. 1),
the stress concentration will be a different one. It is obvious that the distribution of stresses along the hole contours
depends on the cut configuration and dimension. Let us consider such a plate and denote by S the domain occupied
by it in the complex plane z = x 4 iy. The smooth contours, along which the cuts are made, are unknown parts of the
plate boundary and we denote them by /;, while the remaining rectilinear part of the boundary consists of the known
lines and we denote them by /. The entire boundary contour is denoted by /. It is assumed that in the X OY coordinate
system in the complex plane z = x 4 iy, the line [y consists of the segments parallel to the O X- and OY -axes, while
the domain S is symmetric with respect to the coordinate axes.

It is assumed that the principal stresses are the known values

oX =A, o;’ozB, r;’;’=0. 1)
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Fig. 1. The infinite plate weakened by two square-shaped holes.

The unknown part of the boundary is free from load, while the normal displacement on the rectilinear part is a constant
value:

on =0, 1€l @)

u, = const, t €lp. 3)
The friction is ignored throughout the boundary,

T =0, tel. “

Let us consider the following problem: Given conditions (1)—(4), define the shape of the sought line /1, the part
of the hole contour boundary of the considered plate and the stressed state of the plate with an additional assumption
that the unknown part /1 of the hole contour is in the plastic state, the plastic zone covering only the line /; and not
spreading inwards the plate,

(0r — on)? + 412 =4b%, 1€l (5)

where oy is a tangential normal stress value.
After some elementary transformations on the basis of well-known Kolosov—Muskhelishvili formulae, we obtain
the equalities

On + ity = D(2) + B(2) — e XD (2) + V(2)), (6)
2uu), —iu)) = xP(z) — d(2) + e D (P (2) + T (2)), (7

where ¢(z) and ¥ (z) or @(z) and ¥(z), (¢(z) = ¢'(z), ¥(z) = ¥'(z)) are analytic functions in the domain S
occupied by the body, «(?) is the angle between the O X-axis and the outward normal to the contour L at a point .
By the plastic state equality (5), using conditions (2)—(4) we obtain the equality

4Re &(t) = 0y + 0, =2b, t €.
Using conditions (3), (4), from formulas (6), (7) we have the boundary condition

Im®(z) =0, tel.
In this case the analytic function @(z) have the form

D(z) =T+ Py(2), (3)
where @(z) is a holomorphic function in the domain § that vanishes at the point at infinity,

4Rel'=0."+0;° = A+ B. )]

By equalities (8) and (9) we may conclude that the function ®(z) is bounded at the point at infinity (the rotation angle
at the point at infinity can be ignored since it does not influence the stressed state). Thus for the function ¢(z), which



Z. Abashidze / Transactions of A. Razmadze Mathematical Institute 171 (2017) 1-9 3

is holomorphic in the domain S and bounded at the point at infinity we obtain the following conditions

Re &(t) = p, tel, (10)
Im &) =0, tel, (11)
|&(t)] < Clz — Al ¢ (k=1,2,...,8), 0<e < 1. (12)

By the symmetry of the plate, for the vectors of stresses acting at the symmetric points z and —z we have the
equality

F(z) = —Fu(=2).

By virtue of this equality and taking into account the fact that the normals at the symmetric points can be regarded
as lying in the opposite directions, we may conclude that the expressions o, + i 7s, and u, + iu,; take equal values (at
the symmetric points). Thus, using equalities (6), (7) we obtain the following equality for the function &(z),

P(z) = P(—2). (13)

By the symmetry of the problem, the normal displacement and the tangential stress on the OY-axis are equal to
zero and therefore it suffices to consider a part of the domain S, Re z > 0. This part is denoted by D.

We denote by D; the external part of the unit circle of the plane ¢ with center at the origin and cut along the real
axis from the point { = m (m > 1) to infinity.

Suppose the function z = —i/w(¢) conformally maps the domain D onto the domain D{, where w(¢) is the
analytic function in a domain |{| > 1, equal to zero at the point { = m and having, for large |¢|, the form

0@ =R-c+0C™YH, R>0. (14)

Also, assume that the points A; (angular points) are mapped into the points ax, k = 1,2, ..., 8.

Denote the images of the contours /; and /] by Lo and L, respectively (/; and /] denote respectively those parts of
the contours lo and /; which lie in the domain D). By virtue of equality (13), the values of $¢(¢) = &(—i /@ (Z)) on
the cut of the domain D; from above and from below are equal to each other and thus the function ®((¢) is analytic
outside the unit circle in a domain || > 1 and, by virtue of equalities (10) and (11), satisfies the conditions

Re &y(0) = p, o € Ly, (15)
Im $9(c) =0, o € Lo. (16)

Define the function @;(¢) by the rule
D1(§) = Po(¢) — p-
Then the boundary conditions (15), (16) can be written as

Re ¢1(0) =0, o € Ly, o))
Im $1(c) =0, o € Ly. (18)

Define the function ®,(¢) as follows

P1(0), Kl >1,

D2(¢) = 1 (19)
(=), Ic]<1.
(z)

From equality (18) it follows that for ®,(¢) the line L is not a jump line, and by equality (17) the boundary condition
on the line L takes the form

P (0)+ 5, (6) =0, o €Ly, (20)

where L is the union of separately lying arcs of the unit circle |¢| = 1.
At the ends of the line /, in the neighborhood of the points A the function w(¢) can be represented as follows [1]

w@) — A= —a)® {co+a@ —a)+-} =€ —a)™ - 0" ),
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where w*(¢) is a nonzero function in the neighborhood of the points a;. y = axm. The angle y (see Fig. 1) is not
larger than % and therefore 0 < oy < % Thus, taking into account (12) we obtain

1
|®1()| < const|c — ai| P, where 0 < B < 5

So, we look for solutions of the boundary value problem (20) which are unbounded of order less than % near the points
ay. In the class of such functions, problem (20) has only the zero solution @,(¢) = 0 and, finally, for the function
®(z) we obtain

P(z) = p. 2y

Thus it remains to define the line /1 and the function ¥ (z).
By virtue of Egs. (6), (7) and using conditions (2)—(4), the boundary conditions take the form

Oy =b, tel, (22)
ImeX Dy () =0, el (23)
The angular points of the contour / are denoted by Ay (k = 1,2, ..., 8) as shown in the figure. a(¢) is a piecewise-

constant function on the contour l(’): a(t) = ar whent € AyAgy1 (k =2n — 1 or k is odd).
Together with equalities (22), (23), consider the equation of the contour l(/)

t—Ap=—ip-e, p=|t— Ayl

Hence we obtain

Re(te ") = Re(A(t) - e71*®)), 24)
where A(t) = Ay whent € ApAr+1, k=1,3,5,7.
Taking into account (21) the function ¥ (z) at the point at infinity can be written in the form ¥°°(z) = % and
the condition
B—A
> <k
must be fulfilled since Tmaxco = @ = BT*A; otherwise the entire plate will be in the plastic state.
During the conformal mapping of the domain D onto the domain D; by the functions z = —i/w(¢), Eqs.
(22)—(24) take the following form
2@ g6y =b, o €L, (25)
Im %@ Yy(6) =0, o € Lo, (26)
Re(e—"%(f’)(—i‘/w(o))) = Re(4g(0) - e, o € L, 7
where

Yo(o) = ¥(—ivw(0)), aolo)=a(—iyw(o)),

(o) is the known piecewise-constant function on the contour Ly and the unknown function on L since the contour
itself is unknown,

Ao(G)ZAk, O € axdi+1, k=1,3,5,7.

To express ¢%%0@) we have the equality
Jiao(o) _ _0%(0) Jwo)
Vo) o)’

Due to the cyclic symmetry of the plate, for the analytic function ¥ (z) we have the equality

U(ze'f) = e 2P 0 (z),

ol =1. (28)
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which in our case, in view of the fact that the angle of cyclic symmetry is equal to & (8 = ), can be written as
¥(—2) = ¥(), z€S. (29)

When in the complex plane ¢ approaches from above and from below to some point o lying on the cut, the boundary
values of the function ¥y(¢) are ¥, (o) and Wg' (o), which in their turn represent ¥(¢) and ¥(—t). By virtue of
equality (29) we can conclude that the boundary values of ¥y(¢) from above and from below on the cut of the plane
¢ are equal to each other.

So, ¥y(¢) is an analytic function in the external domain of the circle || = 1.

If we use relation (28) in equality (25), then after differentiating equality (27) with respect to the variable ¢ we
obtain the boundary conditions

—02ia/ (o) i (0)
— Y =b —, €Ly, 30)
ey PO =b e ol (
—iw/ (o) i) _
Im(o— : (W) el ) —0, o€l G1)
Im(e**0) ¥y(0)) =0, o € Lo. (32)
Equality (30) can be written in the form
2. — - TN —
ala)(a)_ o m_%(a). —o—mzblw(a)~ o—m — (33)
2 V (o) 2 w(o)

Consider the function defined by the rule

—%d'(Q) ¢ —m 1
> ~,/w(§) '%({)"/?—m, ] > 1,

L—m [¢] < 1.

F(¢) = (34)

Here ¢ = m is a unique point in the external domain of a unit circle |¢| > 1, where the analytic function w(¢) has a

first order zero and therefore , / % will be an analytic function in this domain. The function F(¢) defined by equality

(34) will be analytic inside and outside the unit circle |¢| = 1 and, by virtue of Eq. (33), will satisfy, on the part of the
circle [¢| = 1, the boundary condition

Ft(o)=F (o), o €Lj. (35)
If we take into consideration equalities (31), (32) and (34), then for the analytic function F (¢) in the domain cut along
the line Ly we obtain the boundary conditions
+
m F (G)eia
o

I =0, o€ L. (36)

In the considered case, the expression e~ 2% on the contour L gets the values equal to 1 or —1. Thus, if we multiply
second of equalities (36) by e~%¢, then for the analytic function F(¢) in the complex plane ¢ cut along the line Lo
we obtain the boundary conditions

+
FEO) i
o

I =0, o€ Lo. (37)
The obtained equalities can be rewritten as follows

Ft . _ .
@) e _ o FE@). e o Lo, (38)

o
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On the contour |¢| = 1, the positive direction is chosen so that when moving along this direction the domain |¢| < 1
remains on the left side.
We consider the function F,(¢) defined by

o to(E) Ve del <.
(39)

:

-
—bie/ @) Je—m 1 ol > 1
2 w@ \Vz ’

and also consider the functions W (¢) and W, (¢) defined by the equalities

o(

1
F () =F(2) =

1
W@ = FO, (40)
1
W) =W|(=). (41)
()
Further we introduce the function 2(¢)
2(8) = W) + W(0). (42)
Boundary values of the function (2(¢) are written in the form
2F @) =WHo)+ Wi(o) = ! Ft(o)+0oF (o), (43)
o
N7 ()=W (o)+W_(0) = éF_(U)~|—oF+(U). (44)

Using equalities (35), (43) and (44) we have
N ()= 0N"(0), o €L. 45)

For the boundary values of the function {2(¢) on the internal and the external side of the contour L, by virtue of
condition (38) and equalities (43), (44) we obtain the equality

2% (o) =e"H"0(0), o € Lo. (46)
Let us introduce the function 7' (¢) defined by the equality
T(g)=W(©&) — Wi(5). (47
Boundary values of the function 7'(¢) are written in the form
Tt (o) =WT(o) — W}i(o) = % Ft (o) —oF (o), (48)
T (0)=W (o) — W, (0) = é F~(0) —oF*(0). (49)
In view of equalities (35), (48) and (49), for the boundary values of the function 7 (¢) we have
TH()=T (o), o€ L. (50)

For the boundary values of the function 7'(¢) on the internal and the external side of the contour L, by virtue of
condition (38), and equalities (48), (49) we obtain the equality

Tt (o) =—e%*.T (6), o € Lo. (51)
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The expression e 2% on the contour Lg gets the values

—ia 1, if o € ajax Uasag,
= . 2
¢ {—l, if o € azaq U ajag. (52)

With (52) taken into account, the boundary equalities (46) and (51) for £2(¢) and 7' (¢) can be rewritten respectively
as follows

T () =—-N2"(0), o €azasVUaras, (53)
N ()= 27 (o), o € ajay Uasag,
Tt (o) =—-T"(0), o €ajarVUasag, (54)
TV (o) =T (o), o € azaq U ajag.

Equalities (53), (54) imply that for the function {2(¢) the part of the contour Lg (ajaz U asae) and the curve L is not
a jump line. For the function T (¢) the part of the contour Lg (azas U ayag) and the curve L is not the jump line.

The problem is thus reduced to a problem of finding analytic functions {2(¢) and T (¢) in the complex plane ¢ cut
along a part of the contour L (the plane is cut along the lines a3aq U ajag for the function (2(¢), and along the lines
ajay U asag for the function 7' (¢)) with the conditions

Q+(G) = —f"(0), o € azaq\Uajag, (55)
TH(o)=—-T (0), o €ajarVUasag. (56)

By virtue of equalities (34), (39)—(42) and (47) we may conclude that the sought functions {2(¢) and 7'(¢) must satisfy
the following additional conditions

Q@) = rz(%) (57)
) = _@. (58)

Problems (55), (56) are the particular cases of a linear conjugation problem, where the boundary consists of
separately lying smooth contours. In particular the coefficient of the problem is G(o) = —1.

We will seek unbounded solutions of order less than one near the nonsingular points a; or, which is the same,
solutions of the class &g [2].

A general solution of problem (55) has the form

208) = x, (&) - P1(2), (59)

where P (¢) is a polynomial, the function y, (¢) is a canonical solution of the same problem that in the general case
has the form

x(@) = O] —a™. (60)

k=1
In our case, this formula can be written in the form

X ) =" —a3) - (¢ —a™ - (¢ — a7V - (¢ —ag)™,

1 wido 1 wido 1 ¢—as 1 ¢ —ag
v(¢)=-— +— =-1In +-1 ,
278 Jaga, 0 =8¢ 20 Jggag 0 =6 2 L —a3 2 {—a

o0 = (E22)E (Lo

. —ag\ 1 —ag\ 1 . .
Here under the expressions (g_Z;‘ )2 and (g_g;‘ )2 we mean the holomorphic branches in the plane cut along the arcs
azay and azag which at the point at infinity are equal to one.

M=A1=0, AiAg=2Aig=-—1.
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For the index of the problem we obtain the equality
x1 = —(Ag +Ag) = 2. (61)

For a canonical solution of the class &g we eventually obtain the expression

C*
% () = ———, (62)
: VR1()
where CT is constant different from zero,

Ri(§)=( —a3)- (& —a4)-(§ —a7)-(§ —asg). (63)
Under \/% we mean the holomorphic branch in the plane cut along the arcs azas and a;ag, the expansion of which
into decreasing powers ¢ near the point at infinity has the form

1 -2 /=3 ! —4
=¢ 24 Ble By (64)
VR1(¢) : 2

From equalities (34), (39), (40) and (42) we see that the function {2(¢) at the points { = 0 and { = oo has a first
order pole. Since the order of the canonical function yx, (¢) is equal to —; at the point at infinity, applying the above
argumentation and equality (61), for the function {2(¢) we obtain

/
C,
20 = 1@ (e g+ +40). (65)
In view of equality (57) we may conclude that the constants ), ¢}, 5, c}, ¢ satisfy the conditions

’ 7 ’ 7 ’ 7
Cp=2¢4 €] =05 =0y (66)

By an analogous reasoning for problem (56) we obtain

C*
%0Q) = —2. (67)
? v R2(8)

where C; is a constant different from zero,

Ry(§) = (¢ —a)(§ —a2)(§ — as5)(§ — a6). (68)
In this case, too, under ﬁ we mean that holomorphic branch on the plane cut along the arcs ajaz and asag, the
expansion of which near the point at infinity has the form

! -2 =3 1. —4
—— = "+ BT+ BT+, (69)
A/ R2(2) : :

For the sought function 7 (¢) we finally obtain

/!
c
T(©) =060 (e + e+ + ), an
where the constants c(j, ¢, ..., cj satisfy the conditions
4-4
c/l/ — c_é/’ (72)
¢y =d.

The constants ¢, ¢}, ¢5, ¢5, ¢; and ¢(j, ¢{, ¢5, ¢4, ¢ in expressions (65) and (71) for the functions £2(¢) and T'(¢) can
be found if we use the known lengths of the linear parts of the plate boundary and fix some angular point.
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After that, knowing the functions (2(¢) and T (¢), by virtue of equalities (34), (40), (42) and (47), we define the
function F(¢). Knowing the function F(¢) and using equalities (34) and (39) we find the functions f/(¢) and ¥y(¢)

(z=f@) =—ivou(?)).
So, we have defined ¥((¢) and at the same time the function ¥(z), too, which together with the function &(z)
describes the stressed state of the plate.
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1. Introduction

Let (X, G) be a space equipped with a transformation group G. We say that G acts freely on X if {x € X : gx =
x} =@ forall g € G\ {e} where ‘e’ is the identity element of G (in fact, e : X — X is the identity transformation
on X). For any g € G and E C X, we write gE for the set {gx : x € E} and call a nonempty family (or, class) A
of subsets of X as G-invariant [1] if gE € A for every g € G and E € A. If A is a o-algebra, then a measure & on
A is called G-invariant [1] if A is a G-invariant class and u(gE) = u(E) for every g € G and E € A. It is called
G-quasiinvariant [1] if A and the o-ideal generated by pu-null sets are both G-invariant classes. Obviously, every
G-invariant measure is also G-quasiinvariant but not conversely. From a measure theoretic viewpoint, the concept of
“G acting freely” can be suitably extended by saying that “G acts freely with respect to u” (or, in short, p-freely) on
Xif u*{x € X : gx = x} = 0forevery g € G\ {e} where u* is the outer measure induced by w.

Given a subgroup H of G and an element x of X, a set of the form Hx = {hx : h € H} is called a H-orbit of x in X;
and as x runs over X, the collection of all such H-orbits gives rise to a partition of X into mutually disjoint nonempty
sets. A subset E of X is called invariant with respect to H (or, in short H-invariant) [1] if g(E) = E for every g € H.
It may be easily checked that E is H-invariant if there exists a set F C X such that E = | J, .y Hx. A subset E of X
is called a partial selector for H (or, in short, a partial H-selector) if E N Hx consists of at most one point for each
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x € X. If EN Hx consists of exactly one point for each x € X, then E is called a complete H-selector (or, simply,
a H-selector) in X. A partial (resp. complete) H-selector is a subset Y of X which can be similarly defined by taking
restriction of H-orbits on Y. Every partial selector in X is in fact a complete selector with respect to some subcollection
(or, subfamily) of H-orbits and by axiom of choice, every partial H-selector can be extended to a complete H-selector.

Any H-selector in X can be taken as a generalized Definition of a Vitali set in X corresponding to the subgroup
H. In particular, the classical Vitali set is a Q-selector corresponding to the subgroup Q of rationals in R.

Below we state some generalizations of the classical Vifali Theorem in spaces with transformation groups. The first
two results (Theorems 1.1 and 1.2) are by K harazishvili [2,3] which deal with quasiinvariant measures and the third
one deals with invariant measures and is due to Solecki [4].

Theorem 1.1. Let (X, G) be a space with transformation group G and let | a o -finite, G-quasiinvariant measure on
X. Suppose G contains an uncountable subgroup I' acting ju-freely on X. Then every j-measurable set of positive
measure contains a subset which is nonmeasurable with respect to |i.

Theorem 1.2. Let (X, G) be a space with transformation group G and let | be a o -finite, G-quasiinvariant measure on
X. Suppose G contains an uncountable subgroup I acting -freely on X, and H be an arbitrary countable subgroup of
I'. Then there exists a subfamily of {Hx : x € X} such that its union is a jt-nonmeasurable subset of X. Consequently,
all the H-selectors with respect to this subfamily are p-nonmeasurable subsets of X.

Theorem 1.3. Let (X, G) be space with a transformation group and |1 be a o-finite, G-invariant measure on X.
Suppose G is uncountable and acts ju-freely on X. Then every ju-measurable set E of positive measure in X contains
a subset which is nonmeasurable with respect to every invariant extension of [L.

Detailed proofs of Theorems 1.1 and 1.2 are based on Ulam’s transfinite matrix (or, Ulam (w, w1)-matrix) [5] but
the same does not apply in the case of Theorem 1.3 where the proof is entirely independent of it. It may be noted here
that Ulam’ s transfinite matrix was developed by Ulam for investigating various problems relating to the existence of
nonmeasurable sets and sets not having the Baire property (for details, see [6,7]).

In this article, we give abstract formulations of the three Theorems stated above. They are called abstract because
they are free from any use of measure functions. Instead, we use a new type of structure which is introduced in the
next section.

2. Preliminaries and results

Throughout the paper, we identify every infinite cardinal with the least ordinal representing it, and, every ordinal
with the set of all ordinals preceding it. We write card(A) and card(.A) to denote the cardinals of any set A or any class
A of sets and as is usually done else where, express the first infinite and first uncountable cardinals by the symbols wg
and w respectively. For any cardinal, we use symbols such as &, o, 1, k, etc. and write k" for the successor of k. In
the entire discourse, we work within the framework of ZFC.

Definition 2.1. Let (X, G) be a space with a transformation group G and k be any arbitrary infinite cardinal such that
card(X) > kA pair (S, Z) consisting of two classes S and Z of subsets of X will be called a k-additive measurable
structure on (X, G) if

(1) S is an algebra and Z (CS) a proper ideal in X.
(ii) Both & and 7 are k-additive in the sense that they are closed with respect to union of at most £ number of sets.
and
(>iii) S and Z are G-invariant classes.
Henceforth, a k-additive algebra (resp. ideal) on (X, G) will mean that it is a k-additive algebra (resp. ideal) on

X and also G-invariant. In particular, if G consists only of the identity transformation on X, then (S, Z) is called a
k-additive measurable structure on X.

Definition 2.2. A measurable structure (S, Z) on (X, G) will be called k" -saturated if the cardinality of any arbitrary
collection of mutually disjoint sets from S \ Z is at most k.
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The notion of a wp-additive measurable structure on a nonempty basic set E was defined by Kharazishvili [8].
This was referred to as a measurable structure consisting a pair (S, Z) where S is a o-algebra and Z € S a proper
o-ideal of sets in E. If E is a group and S, 7 are G-invariant classes, then (S, Z) according to K harazishvili is
a G-invariant measurable structure on E. Using this notion of measurable structures, K harazishvili proved several
interesting results in commutative (and more generally) in solvable groups [8]. In [9], he used similar type of structures
to generalize two classical results of Sierpinski.

It may be noted that the notion of a k-additive, k" -saturated measurable structure (S,7) on (X, G) lies somewhere
in between a k-additive measurable structure on (X, G) satisfying countable chain condition (or, Suslin condition) and
a wp-additive measurable structure on (X, G) which is k "-saturated for it is weaker than the former whereas stronger
than the later. We say that G acts Z-freely on X if the set {x € X : gx = x} € 7 forevery g € G\ {e}. In fact, this
notion is an extension of “G acts u-freely on X already stated in the introduction. If G acts freely on X, then it acts
T-freely on X for every ideal Z on X.

The following Theorem is an abstract formulation of Theorems 1.1 and 1.2.

Theorem 2.3. Let k be any arbitrary infinite cardinal and (S,T) be a k-additive measurable structure on (X, G)
where card (X) > k". Also let card G) = k+, G acts I-freely on X and (S,T) be k" -saturated. Then every set
E € S\ T contains a subset F which is (S, I)-nonmeasurable. In particular, if E is G-invariant, then for every
subgroup H of G having card H = k, there exists a subfamily of H-orbits in X all selectors with respect to which are
(S, T)-nonmeasurable.

A proof of Theorem 2.3 can be established based on a similar line of argument as given for Theorem 8§, Ch 4 [2] and
Theorem 1, Theorem 2 [3] except that we need to replace wp-additivity, w;-saturation by k-additivity, k" -saturation
and Ulam’s (wg, w1)-matrix by a generalized form of the same as defined below.

Definition 2.4 ([6]). Let E be an infinite set with card(E) = k. A double family (E¢ ¢)e <k, ¢ <k+ Of subsets of E is
called an Ulam (k, k+)-matrix over E if the following two conditions are satisfied:

(i) card (E\ U{E¢ ; : § < k}) < kforevery ¢ < k"

(ii) Ez; N Eg ¢+ = Y for all § < k and any two distinct ordinals ¢ < Kk and ¢ <k

Theorem 2.3 can be further advanced using combinatorial approach. Combinatorial set theory plays a distinctive
role in the construction of a maximal (in the sense of cardinality) family of independent sets in an infinite basic set
and this was first observed by T'arski [10]. Here based on the use of some combinatorial methods, we will show that
under certain restrictions in any G-invariant set £ € S \ Z, there exists a maximal k-independent family of (S, Z)-
nonmeasurable sets. Apart from the use of generalized Ulam’ s matrix, the proof also depends on the following set of
Definitions and results.

Definition 2.5. A family {A; : i € I} of subsets of X is called k-independent (resp. strictly k-independent) if for each
set J € I having card(J) < k (resp. card(J) < k) and every function f : J — {0, 1}, we have ﬂ{Af(]) jell#0
where A7) = A if £(j) = 0and ATV = X\ A;if £(j) = 1.

The definition of an independent or wp-independent (in the set theoretic sense) family is already given in [11]. The
above definition is framed on this pattern. For another introduction to k-independent (resp. strictly k-independent)
family see [12].

The existence of an wp-independent family of subsets of an infinite set, with maximal cardinality was solved by
card(E)
Tarski [10]. He showed that such a family exists is of cardinality 2 . The result has many interesting applications.
card(E)

One such is its use in proving that the cardinality of all ultrafilters defined on an arbitrary infinite set E is 2’
However, if the cardinality of the set E is that of the continuum, then the existence of a strictly independent family
of subsets of E having cardinality 2° can be proved where c is the cardinality of the continuum. The result has an
application in the construction of a nonseparable invariant extension of the Lebesgue measure space [13].

Proposition 2.6 ([12]). Assume that the generalized continuum hypothesis holds. Then for any two infinite cardinals
A, k where . < k we have K=k provided A is not cofinal with k.
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Proposition 2.7 ([12]). Let E be an infinite set satisfying the condition card(E*) = card(E), where k is an infinite
cardinal. Then there exists a maximal strictly k-independent family {A; : i € 1} of subsets of E such that card
cardE

@ =2"".

Definition 2.5 can be generalized using Definition 2.1, we say that

Definition 2.8. A family {A; : i € I} of subsets of X is k-independent (resp. strictly k-independent) with respect to
any k-additive measurable structure (S, Z) on (X, G) if for each set J C I having card(J) < k (resp. card(J) < k) and
every function f :J — {0,1}, B C X\ ﬂ{A{(J) : j € J} and B € S implies that B € Z, whereA}f(]) (j € 1)) has the
same meaning as before.

Note that in the above Definition, condition (iii) of Definition 2.1 plays no role. So it may be conceived also with
respect to any k-additive measurable structure (S, Z) on X. The notion of an independent (resp. strictly independent)
family with respect to a measure is already given in [14]. So the above definition is just an extension of this concept
given in terms of k-additive measurable structures.

Definition 2.9 (/7]). In a space (X, G) with transformation group G, a set E C X is called almost G-invariant with
respect to an ideal 7 if gE AE € 7 for every g € G.

If the ideal is k-additive, then it can be easily checked that the class of all sets in X which are almost G-invariant
with respect to Z constitutes a k-additive algebra in X.

Definition 2.10. A set E C X is called (S, Z)-thick if BC X \ E and B € S implies B € 7.

Viewed in the above perspective, a family {A; : i € I} can be called k-independent (resp. strictly k-independent)
with respect to (S,Z) on X if for each set J C I having card(J) < k (resp. card(J) < k) and each function

f:7— {0, 1}, the set ﬂ{A'Jm) . j e J}is (S, T)-thick in X.

Proposition 2.11. Assume that the pair (S, T) is a k-additive measurable structure on a space (X, G) equipped with
a transformation group G. Also let (S,T) be k" -saturated and E C X be almost G-invariant with respect to I. Then
E € S implies either E€ T or X\ E € Z. If E ¢ S, then both E and X \ E are (S, I)-thick in X.

Proof. Let E € S. If E € Z, then there is nothing to prove. Suppose E & Z. Then X \ E € Z, for otherwise it is possible
to generate by transfinite recursion a k-sequence {g, : @ < k} in G such that X\ | v-oi 8o E € 7. But this contradicts
the hypothesis. -

Now let E ¢ S. Then E ¢ 7 and also X \ E ¢ Z. If E is not (S, 7)-thick, then there should exist B € S\ 7
such that B € X \ E. By a similar reasoning as given above, there exists a k-sequence {hy : @ < k} in G such that
X\ U0<a<k hoB € Z. But then from k-additivity of Z, there exists some «g < k such that £ N h%B ¢ 7. But this
again contradicts the hypothesis.

Finally, we arrive at

Theorem 2.12. Let k be any arbitrary infinite cardinal and (S, T) be k-additive measurable structure on (X, G) where
card (X) > k". Also let card G) = k+, G acts freely on X and (S, 1) be k" -saturated. Then under the assumption of
generalized continuum hypothesis, for every G-invariant set E € S \ I which contains at least one G-selector L € S,
there exists a family {A; : i € 1} of (S, Z)-nonmeasurable subsets of E which is strictly k-independent (and hence

7

k-independent) with respect to (S, T) on E and having cardinality 2 .

Proof. We write G in the form G = | . Go where {G, @ 0 < k+} is an increasing family of subgroups of G
o<k

satisfying (i) G, # UKQ Gy, and (ii) card G, < k for every ¢ < K (for the above representation, see [11], Exercise
19, Ch 3).

Since G acts freely on X, the above increasing family yields a disjoint covering {{2, : y < k+} of E where

2, = (Gy \ UYKV G,)L. Moreover, as L € S, G acts freely on X and (S, 7) is k' -saturated, so gL € Z for every
ge€G.
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Now we consider the Ulam (k, k+)-matrix (I 0)g <k,o<k+ OVEr k" and set E:o = U f2,. Then there exists
e

yEHE‘
&, and a subset = of k" having card = = k" such that the sets Ee o & 7 for o € = and are mutually disjoint. This is
so because 7 is k-additive and E ¢ 7. Moreover, each Ee o for o € = is almost G-invariant with respect to Z which
follows from the constructions of the sets (2, .

Now note that & is not cofinal with k. This is so because k is not cofinal with 2% and 2¥ = k" under the assumption
of generalized continuum hypothesis. Hence according to Propositions 2.6 and 2.7 it follows that there exists a strictly

k-independent family {=; : i € I} of subsets of = such that card(I) = 2k+. This means that for every set ] € 1|
having card(J) < k and every function f : J — {0, 1}, ﬂjEJ Ejfm # (). Consequently, ﬂjd A;(/) # () where
A = Ugeg‘ Eg .o for i € I making {A; : i € I} a strictly k-independent family of sets in E. Moreover, this family is
strictly k-inldependent (and hence k-independent) with respect to (S, Z) on E consisting only of (S, Z)-nonmeasurable
sets since each Ego ,0 18 (S, I)-thick in E.

Hence the theorem.

In all the previous derivations, Ulam (k, k+)—matrix (or, generalized Ulam matrix) played a decisive role. But such
matrices cannot be applied in proving our next Theorem (which is an abstract formulation of Theorem 1.3). Instead,
we pursue a different line of development, where we assume in advance the existence of a system of small sets (or, a
small system) satisfying a definite set of axioms. The approach is a modified version of the one originally introduced
by Riecan and Neubrunn [15] (see also [16—19]) in giving abstract formulations of some well-known classical results
on measure and integration.

Let S be a k-additive algebra on (X, G) and

Definition 2.13. {\,}o<w<x be a k-sequence members which are classes of subsets of X satisfying the following set
of conditions:

()0 eNy, Ny CSand SNN,, # B for0 <o <k where N, = {E C X : E ¢ Ny}

(i) For every o, B < k, there exists y > «, 8 such that N}, € N, and ,, C Ng. In other words, with respect to the
inclusion relation (among classes of sets), the system {Nj }o<a <k is directed.

(iii) For any o < k, there exists «* > o such that for any one-to-one correspondence § — N with f > o,
Up Ep € No whenever Eg € Np.

(iv) Each N, is a G-invariant class.

(V) IfE € Ny and F C E, then F € N. Thus every N, is a hereditary class. Moreover, if {Ez : & < k} is a nested
family of sets in S such that ﬂs E¢ € N, then E¢ € N, for some & < k.

We further add that

Definition 2.14. A k-additive algebra S on (X, G) is ergodic (with respect to {Ny}o<a<k) if given E € SN ./\/()’[ and
F e SNNg, thereexist g € Gandy > o, Bsuchthat gENF € SNNj.

Theorem 2.15. Let k be an infinite regular cardinal and S be a k-additive algebra on (X, G) such that card
(G) = k" < card(X), G acts freely on X and {Ny}o<a<k be as defined above. Moreover,

(1) Let S be ergodic with respect to {Ny}o<a<k

(2) X & Noegex Na and X = Jy_ oy Yo Wwhere Yo € S such that for no k-additive algebra X on (X, G) containing
S, there can exist ay < k and a collection {Eg : B € D} having card(D) = k of mutually disjoint sets Eg € ‘Iﬂ/\/'o’,o

which are all contained in some set in the given collection {Y,, : o < k}. Then every set E which belongs to S but not
in (o<g<k Na contains a subset F that does not belong to any k-additive algebra on (X, G) which contains S.

Proof. We set Noo = () ek N . From the conditions (i), (iii), (iv) and first part of (v), it is easy to check that Noo
is a k-additive ideal on (X, G) so that the pair (S, N) becomes a k-additive measurable structure on (X, G). Since
X ¢ Noo, so without loss of generality, we may assume that Yy, ¢ Noo for 0 < a < k.

Now since E € S and not in N, we fix o, < k so that E € No/‘o' The justification for this follows from the
Definition of Ny It is possible, by virtue of ergodicity to generate an injective mapping A : k — k with the property
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that for each @ < k, there exists g € G such that g~ (Y,) NE € N)i(a)' Also by condition (ii) (defining {N¢ }o<a <),
the family {\, () : @ < k} can be chosen as a nested one with A(cr) > ap.

Wesetly, ={geG: g*1 Yo) NE € N’,\(a)} and claim that there is some «, < k such that card F"‘l — k. For
otherwise, card (| J I'y : @ < k) < k and so forany g € G\ UMk Iy,e ' (Yo NE € N (@) Which consequently leads

to the conclusion that E=ENX =EN g_l(UMk Y, = ka g 'Yy NE € N"‘o' But this contradicts the choice
of the set E.
From Fa] we choose a set {g, : @ < k} of cardinality k. Then by first part of condition (v), Uﬂ>a ggl(Yal) NE e

)/‘(“1) and by an application of the second part of the same condition, the set £, = ﬂa<k U/S>a 8;1(Yal) NE

S mN;(al). Weset W, =U,_, gEl(Yal) NEsothat E, = _ W,.

Let H be a subgroup generated by {g : @ < k}. Then card H = k. From the family of all H-orbits we extract out
the subfamily members of which have nonempty intersection with £, and choose one selector (or, partial selector)
V, corresponding to this subfamily such that V, C E,. Let V be an H-selector in X which extends V, and we write
F=ENV.

We claim that F cannot belong to any k-additive algebra on (X, G) which contains S. If possible, let F belong to
one such k-additive algebra T. Then V, = F N E, € T and therefore E, € H(V,).Let V, = V, N W . Now as the
action of G on X is free, so the collection {g4(V,) : @ < k} consists of mutually disjoint sets. We claim that for every
§ < k, there exists & < k such that V, € N for B > a. For otherwise, there would exist &, < k and a cofinal set D
of k such that V € /\/'g’O for every o € D and {g4(V,) : « € D} is a family of mutually disjoint subsets of Y, . As k
is regular, this contradicts the hypothesis. Hence V) = ﬂwk U foa Vg € Ny and therefore E; € T N N. But this

again contradicts our earlier derivation that E, € S NN’ Me) ETN N’ Aa,)-
This proves the theorem.

Remarks. The above result is an abstract generalization (without using measure) of Solecki’s theorem. This may be
easily observed if we choose k = wq and (R, R) as our space with transformation group (R, +); S = dom(A) where
A is Lebesgue measure on R, ¥ = dom () where u is any translation invariant extension of A and for any n < w
define \V, = {E € dom()) : AM(E) < 1}.
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Abstract

An elementary proof of Robinson’s Energy Delay Theorem on minimum-phase functions is provided. The situation in which
the energy conservation property holds for an infinite number of lags is fully described.
© 2017 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Minimum-phase functions; Hardy spaces

1. Introduction

Let D be the unit disk in the complex plane and T = {z € C:|z| = 1} be its boundary. The set of all analytic in
D functions is denoted by A(ID). The Hardy space H 2 = H%(D) consists of all the functions f € A(D) the Taylor
series

f@ =) a"
n=0

of which satisfy the condition

o0
Z |an|2 < Q.
n=0

In engineering, these functions are known as z-transforms (resp. transfer functions) of discrete-time causal signals
(resp. filter impulse responses) with a finite energy. It is well known that the boundary values of f € H? exist a.e.,

fr(e®) = lim fret®)y foraa. 6 e [0,27), 1)
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and f, € L*(T), the Lebesgue space of square integrable functions on T. Furthermore, f, € Li (T) = {f €

L3(T) : cp(f) = % 02n f(e'?e 9 d9 = 0 for n < 0}. Actually, there is a one-to-one correspondence between H?
and L%_(T), and therefore we may naturally identify these two classes.

For any function f € H?, the inequality

1 2 )
|£(0)] <exp (E fo log|f+<e’9)|d9> 2)

holds (see, e.g., [1, Th. 17.17]). The extreme functions for which (2) turns into an equality are called outer. In
engineering they are also known as minimum-phase, or optimal, functions. According to the original definition of
outer functions by Beurling [2], they admit the representation

1 2 ,i6 .
f@=c-exp (E / :mfiloglﬁ(e’@nde), @

where c is a unimodular constant. This representation easily implies that the equality holds in (2) for outer functions
and it can be proved that the converse is also true. In particular, boundary values of the modulus of an outer function
uniquely determine the function itself up to a constant multiple with absolute value 1.

The following property of minimum-phase functions, first observed by Robinson [3], plays an important role in
several signal processing applications.

Theorem 1. Let f(z) = Y o0 yayz" and g(z) = Y oo o bu2" be H>-functions satisfying

)] = Ig+ ()] for ae. 6. @
If f is of minimum-phase, then for each N,

N N
D lanl? = > Ibal* )
n=0 n=0

Robinson gave a physical interpretation to inequality (5) “that among all filters with the same gain, the outer
filter makes the energy built-up as large as possible, and it does so for every positive time” [4] and found geological
applications of minimum-phase waveforms. Consequently, the term minimum-delay [5, p. 211] functions is being
used to describe optimal functions, and Theorem 1 is known as the Energy Delay Theorem within the geological
community [6, p. 52].

Theorem 1 was further extended to the matrix polynomial case and used in MIMO communications in [7]. In [8],
the theorem is formulated and proved for general operator valued functions in abstract Hilbert spaces.

In this paper, we provide a very short and simple proof of Theorem 1 based on classical facts from the theory of
Hardy spaces. This is done in Section 3, while the modification of this proof fitting the matrix case is discussed in
Section 4. In final Section 5, we treat the situation in which (5) turns into an equality for infinitely many values of N.
The preliminary Section 2 contains some notation and known results, included for convenience of reference.

2. Notation

Let L? = LP(T), 0 < p < oo, be the Lebesgue space of p-integrable complex functions f with the norm

, 1
N fllLr = (% 02” | ()P d@)l’ for p > 1 (with the standard modification for p = o0), and let H? = H? (D),
0 < p < o0, be the Hardy space

2
{f e AD) : sup/ | f(ret®))P do < oo}
0

r<l

with the norm || f||gr = sup, | f(ret) e for p > 1 (H® is the space of bounded analytic functions with the
supremum norm). It is well known that boundary value function f (see (1)) exists for every f € H?, p > 0, and
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belongs to L”. Furthermore,

I fllme = 1 f+ e (6)

for every p > 1, and it follows from the standard Fourier series theory that

00 00 1/2
Y| = (Z |an|2) : (7)
n=0 H?2 n=0

Condition

2
/ log | f1(e'9)|d6 > —oc0 ®)
0

holds for every f € H?, and the function f is called outer if the representation (3) is valid. We have the equality (the
optimality condition) in (2) if and only if f is outer (see [1, Th. 17.17]). One can check, using the Holder inequality,

that if f and g are outer functions from H? and H4Y, respectively, then the product fg is the outer function from
HPa/(p+q)

A function u € A(D) is called inner if u € H* and
luy(e®) =1 foraa.o €[0,2rn). 9)

If in addition u(z) # O for z € D, then it is called a singular inner function. Every h € H? can be factorized as

h(z) = B(2)1(2) f (2), (10)
where B(z) = 2" [],_, % % is a Blaschke product, 7 is a singular inner function and f is an outer function from
HP?. (Observe that |h4| = | f+] a.e.) In these terms, a function is outer if and only if the inner factor in factorization

(10) is constant, i.e., without loss of generality, B =7 = 1.
These definitions and factorization (10) are classical in mathematical theory of Hardy spaces. However, engineers
frequently discard the middle term in the factorization (10): a singular inner factor, having the form

2 if
7() = exp (—i /0 ﬂdus@)),

2 elf —z

where w; is a singular measure on [0, 277), is trivial in case of rational f and thus not encountered in practice. So, they
sometimes define a minimum-phase function f € H?(ID) by the condition 1/f € A(D) (i.e. f(z) # 0 for z € D). This
definition can be used for rational functions, however, not for arbitrary analytic functions. As an example of a singular
inner function Z shows, the inequality in (2) might be strict in this case (|Z(0)| < 1, while fozn log |Z4 (¢'?)| d6 = 0).
So, the equality may not hold in (2) even if f~! € A(D), as it was incorrectly claimed in [9, p. 574].

We will make use of the following standard result from the theory of Hardy spaces (see [10, p. 109]).

Smirnov’s Generalized Theorem: if f = g/h, where g € H”, p > 0, h is an outer function from HY, g > 0,
and fy € L",r > 0,then f € H".

For a positive integer N, let Py be the projection operator on H? defined by

00 N
Py: Zanz” —> Zanz”.
n=0 n=0

For h(z) = fo’:o uz" € A(D), let supp(fz) ={neNy:y, #0}
Now we turn to matrices and matrix functions. For a given set X of scalars or scalar valued functions, let X, «,
stand for the set of m x n matrices with the entries from X. The elements of LSX 4 (tesp. H dp ) are assumed to be

matrix functions with domain T (resp. D) and range C,4, and of course F € Lf; g for FeH fx d
For M € C;44, we consider the Frobenius norm of M:

d 1/2
M2 = (ZZ |mfj|2) = (Tr(Mm*))'2,

i=1 j=I
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where M* = MT, and for F € H;Xd, we define

d 1/2
||F||H3M=<Z |f,-j|§,2> :

d
i=1 j=
Similarly, we define || F+ ”L21 . for F; € ngxw By virtue of (6), we have

1

IFllgz = 1Fsll2 (11

and, as in (7),

)
> e
n=0

for any sequence of matrix coefficients Ag, Ay, ... from Cyy4.

A matrix function F € Hd2>< 4 1s called outer if det F' is an outer function from H 2/d This definition is equivalent
to number of other definitions of outer matrix functions (see, e.g., [11]). On the other hand, a matrix function
U € AD)gxq is called inner if U € H;‘;d and Uy is unitary a.e.:

. 1/2
= <Z ||An||%> (12)
Ha%xd

n=0

Up (YUt () =1, foraa. o €[0,2n). (13)

3. Proof of Theorem 1

According to (7), the statement of Theorem 1 is equivalent to

1PN (2 = 1PN (@)Ilg2, N € No. (14)
For any bounded analytic function u € H°, we have
Py(uf) = Py(u- Pyn(f)) 5)

since Py (u - Pn(f)) = Py(u(f — (f = Pv(f))) = Py(uf) — Pn(u(f — Pn(f))) = Py(uf). Here we utilized
the fact that the kernel of Py is the set of functions in H? having zero as its root of multiplicity at least N, and thus
invariant under multiplication by u.

Since (4) holds, by virtue of Beurling factorization (10), there exists an inner function u such that g = uf.
Therefore, taking into account (6), (9), and (15), we get

1PN (Ol g2 = NuPn (P2 = 1PN (uPy(H) gz = 1Py @f)ll g2 = [Py (&) g2 (16)
Thus (14) follows, and Theorem 1 is proved.

4. The matrix case

In this section we prove the following matrix version of Theorem 1.
Theorem 2. Let F(z) = Y 20 Anz", Ay € Cyxa, and G(z) = Y ;2 Bx2", B, € Cuxa, be matrix functions from
Hjx 4 satisfying
Fi(@)(Fr(e®))" = G4 () (G4(e))" fora.a 6 €[0,27). (17)
If F is optimal, then for each N € Ny,

N N
D 1Az = Y 1Ball3- (18)
n=0

n=0
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Proof. Let Py be the projection operator on Hjx 4 defined by

00 N
Py : ZAnz" —> ZAnz”.
n=0 n=0
By virtue of (12), we have to prove that
1PN (Pl > PN Gl 2 19)
Let
Uz) = F ' (2)G(). (20)

It follows from (17) that (13) holds. Therefore, U; € Lfﬁul' Since, in addition, F~!(z) = mCOf(F(z)),
where det F'(z) is an outer function, by the generalized Smirnov’s theorem (see Section 2), we have U € HJ} ;.
Consequently, (20) is an inner matrix function.

Exactly in the same manner as (15) was proved, we can show that

Py(FU) =Py (Py(F)U). (21)

Since unitary transformations preserve standard Euclidian norm on the space C¢, it follows from (13) that, for any
Ve (Cl xd ,

[VI2 = |V - Us(e®)| foraa. o e[0,2r). (22)
Therefore, by virtue of (11) and (22),
IXUg2 = 0X+ll2 = 1X+Usllz  =1XUllg2 (23)

forany X € ng 4- 1t follows now from (23), (21), and (20) that
IPN ()2 = IBN(F) - Ul = [Py (Pa(F) - U)o
= IPN(FU)llyz = IPN(G)ll
Thus (19) is true, and Theorem 2 is proved. [

5. An energy conservation property

As was mentioned in the Introduction, in the setting of Theorem 1 it can happen that the equality is attained in (5)
for some values of N even when g is not a constant multiple of f. The next proposition describes exactly when it
is possible. Though not very explicit, it will become instrumental when characterizing the case of (5) turning into an
equality for infinitely many values of N.

Proposition 1. Ler f, g € H? satisfy (4), with f being an outer function. Then

N N
> lanl* =" 1bal? (24)
n=0 n=0
holds for some N € N if and only if
g=uf, (25)

where u is a finite Blaschke product,

mi — o
u(z) = czM ]_[f—a_’Z lel =1, mog,my € No, 0 < aj| < 1forj=12,...,m, (26)
j=1= 7

the polynomial Py (f) has the degree
deg(Pn(f)) =N —mo 27
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and vanishes at w; = 1/aj, j =1,2,...,my:
Py(f)(w;) =0, j=1,2,...,m. (28)
Proof. It follows from (4) that (25) holds for some inner function u.
The chain of relations in (16) reveals that the equality
I PN (N, = 1PN (&) I Hy (29)
holds if and only if

luPn (), = 11PN (uPN ()| -
Therefore (24), which is equivalent to (29), holds if and only if

uPy(f) is a polynomial with deg(u Py (f)) <N. (30)
Under the conditions (26), (27), and (28) the relation (30) holds since
Mo —a;
H ! PN (f) is a polynomial of the same degree as Py (f) a3n
and
deg(uPn(f)) = mo + deg(Pn (/). (32)

Thus sufficiency is proved.
If now (30) holds, then u = u Py (f)/Pn(f) is a rational function and, being inner, it has to be of the form (26).
Furthermore, the polynomial Py (f) should be divisible by ]_[ml | (1 —@jz). Therefore (28) holds and (31) follows.
This implies that (32) holds and (27) follows by virtue of (30), thus proving the necessity. O

Note that conditions (27), (28) imply the inequality N > mq-+m| =: m. In particular, N = O only if mg = m = 0,
that is, g is a scalar multiple of f. This is of course in agreement with the extremal property of outer functions, and
guarantees (in a trivial way) that (24) holds for all N € N, and thus infinitely many times. The next theorem describes
all the cases in which the latter phenomenon occurs.

Theorem 3. Let f(z) = Y oo ganz" and g(z) = Y e buz" be functions from H? satisfying (4), with f being outer.
The set N of those positive integers N for which (24) holds is infinite if and only if (25), (26) hold and
f=qh, (33)

where

mj
q(z):l_[(z—wj)withwjzl/a_j,j=1,2,...,m1, 34)
j=1

and h is an outer “lacunary” analytic function with infinitely many gaps in its Fourier spectrum supp(/;) of length at
least m = mgy + m1. Moreover, N € N if and only if
N—m+1,...,N &supp(h). (35)

Proof. Sufficiency. Let g be defined by (25) and (26), and let (33) hold for the polynomial (34) of degree m| and an
outer analytic function 4 satisfying (35) for some N. Then we have

N—m

Py(f) = Py(gh) = Py(qPy(h)) =g ) yaZ"
n=0

due to (33), (15), and (35). Therefore,
deg(Pn(f)) <mi+ N —m =N —my.
Hence N € A by virtue of Proposition 1.
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Necessity. By Proposition 1, g is given by (25), where the inner multiple (26), is such that (27), (28) hold for all
N e WN.

Labeling elements of A" as an increasing sequence Ny, we thus have

Py (f) = ahs, 30)
where polynomials Ay satisfy
deg(hy) < Ny — m. 37

The function ¢ is the same for all k as it is uniquely determined by (26).

Since Py, (f) — f in Hy as k — oo, we have ghy — f. Therefore (h;), converges to f1 /g4 in Lo(T) (since
1/g+ is bounded on T), and consequently £y is convergent in H. Let i be the limit. Letting k — oo in (36), we arrive
at (33). Since f is outer, the function /% is such as well.

Let now N = Ny be an arbitrary element of A. Because of (33) and (36), we have

f = Pn(f) =q(h = hp).

Since f — Py (f) is divisible by zV*! and 0 is not the root of ¢, we have h — hj = zV +1 7y for some analytic function
hk € HZ. Therefore h = hy + zNHhk with deg(hy) < N — m (see (37)) and this implies that the coefficients with
indices from {N —m + I, N —m + 2,..., N} are omitted in the power expansion of 4. Thus (35) holds and the
theorem is proved. [

Corollary 1. Let {Ny, N2, ...} C N be any infinite set. Then there exist functions f, g € Hy where f is an outer
function such that

N N
> lanl* =" 1bal? (38)
n=0 n=0

ifand only if N € {N1, N2, ...}.

Proof. Let g(z) = z — w with [w| > 1, and let h(z) = Z?;O:() 1,Z"* be an outer function from H; such that y, = 0 if
and only ifn € {N1, N, ...} (the outerness of & can be achieved, for example, by making sure that |yg| > 2211 [Vn D).
Define f = gh and g(z) = (1 — wz)h(z). Then it follows from the proof of the theorem that (38) holds if and only if
N € {N{,N,,...}. O
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Abstract

Our aim is to establish sharp weighted bounds for the Hilbert transform of odd and even functions in terms of the mixed type
characteristics of weights. These bounds involve A, and A type characteristics. As a consequence, we obtain weighted bounds
in terms of so-called Andersen—Muckenhoupt type characteristics.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).
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1. Introduction

In this paper, we investigate sharp weighted bounds, involving A, and Ay characteristics of weights, for
the Hilbert transform of odd and even functions. Following general results we derive these sharp weighted A,
bounds in terms of so-called Andersen-Muckenhoupt characteristics. Let X and Y be two Banach spaces. Given a
bounded operator T : X — Y, we denote the operator norm by |7 ||z(x,y) which is defined in the standard way
Le. [TBx.y) =supypyx<i ITflly. If X =Y we use the symbol || T'[|5(x).

A non-negative locally integrable function (i.e. a weight function) w defined on R”" is said to satisfy the A,(R")
condition (w € A,(R")) for 1 < p < o0 /if

p—1
lwlla,® = Slép(é/Qw(x)do <é/gw(x)l_p/dx) < 00,

where p’ = %1 and supremum is taken over all cubes Q in R” with sides parallel to the coordinate axes. We call
lwlla,@n the Aj, characteristic of w.
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In 1972, B. Muckenhoupt [1] showed that if w € A,(R"), where 1 < p < oo, then the Hardy-Littlewood maximal
operator

1
Mf(r) = sup — f 1fO)ldy
AT

is bounded in L}, (R™). S. Buckley [2] investigated the sharp A p bound for the operator M. In particular, he established
the inequality

1Ml p ey < C||w||j; J@mys 1< p<oo (1.1)

1
Moreover, he showed that the exponent ﬁ is best possible in the sense that we cannot replace ||w|| X;] by ¥ (llwlla,)

1
for any positive non-decreasing function 1 growing slowly than x »=T. From here it follows that for any A > 0,

Ml
Sup ————— =0
weA, ”wHIIII

Let H be the Hilbert transform given by

(HP) = po- TSO 4 cer

OOx—t

In 1973 R. Hunt, B. Muckenhoupt and R. L. Wheeden [3] solved the one-weight problem for the Hilbert transform in
terms of Muckenhoupt condition. In particular, they established the inequality
; B
VHF gy < cplwlly gl FlLo (1.2)

for some positive constant 8 and some constant ¢, depending on p. S. Petermichl showed that the value of the
exponent 8 = max{l, p’/p} in (1.2) is sharp. In particular, the following statement holds (see [4] for p = 2, [5] for

p#2):

Theorem A. Let 1 < p < oo and let w be a weight function on R. Then there is a positive constant c;, depending
only on p such that

B
”H”B(Lﬁd = Cp”w”Ap(R)’ (1.3)
where B = max {1, %}. Moreover, the exponent in (1.3) is sharp.

We say that w € A(R") if w € A,(R) for some p > 1. In what follows we will use the symbol | o[ 4., for the
Ao characteristic of a weight function p:

lollas, = SUPW/M(,O)U)(}C)dx.

This characteristic appeared first in the papers by Fiji [6] and Wilson [7,8] and is lower than that the one introduced
by Hruscev [9]:

[play, = SUP<|}| /p(x)dX) eXP<| l/Ingl(x)dx)-

In 2012, Hytonen, Perez and Rela [10] improved Buckley’s result and obtained a sharp weighted bound involving
Ao constant:

/

1 1/p B
1Ml < cn<ﬁ||w||Ap||a||Aw) L l<p<oo, o=uwl
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Later, in [11], it was proved that the sharp weighted bound involving the A, characteristic for the Calderén—
Zygmund operator provides an improved estimate than the one obtained by Hytonen in his celebrated paper [12]
about the A, conjecture. We recall the result of [10] for the Hilbert transform H in the following theorem.

Theorem B. Let H be the Hilbert transform and let p € (1, 00). Then if w € A,(Ry), we have

1Hlgp, < ||w||z‘;f)”0”’2]‘/i[°:1’ Fred.2l (1.4)
VT el P i poe 2,00,
where o == w'=7.
It is known (see [11]) that
cnllpllace = [play = liplla,- (1.5)

It can be checked that
p—1 p—1
o]y, = IIGIIA;, = lwla,-

In the sequel we will use the following relation between weights w : R — R4 and W : Ry — R, (resp. between
oc:R—->Riand Y : Ry — Ry)

_ WW/RD

wix) = _ Z(JW))’

W] (resp. o(x) = N
where x # 0.

Finally we mention that weighted sharp estimates for one-sided operators on the real line in terms of one-sided
Muckenhoupt characteristics were established in [13] (see also [14] for related topics regarding multiple integral
operators).

The relation A =~ B means that there are positive constants ¢; and ¢, (in general these constants will depend only
on the space exponents r or p) such thatc1B < A < ¢ B.

For a weight function p and a measurable set £ C R, we denote

p(E) = / p(x)dx.
E
Constants will be denoted by ¢ or C (the same notation will be used even if they can differ from line to line).
2. Preliminaries

Let f : R — R4 be odd. Then it is easy to check that H f is even and given by (Hf)(x) = (Hof)(x) for x > 0,
where

2 o0
(Ho ) = = /0 tjf ©

If f is even, then H f is odd and is given by (Hf)(x) = (H, f)(x) for x > 0, where
xf (1)

2 _ 52

dt, x> 0.

—x2

dt.

7 [o©
(He f)(x) = ;/0

Our aim is to investigate the sharp weighted bound of the type (1.4) for operators Hy and H,, and to derive sharp
estimates of the type:

VoS g,y < epl Wi e 1S gy - @1

VHefllzg @) < ol Wi g g e 22)
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where 1 < p < 0o and

1 b 1 b )
Wl = sup —/ W (x)dx —/ xP WP (x)dx
Ap(R+) [a.6]C(0.00) b2 _ le u b2 — (12 ,
1 b 1 b o p—1
”W”Ae R.) = sup / xPW(x)dx / wi-r (x)dx .
PR [a.b]c(0.00) \ D* —a? Jq pr—al |,

K. Andersen [15] showed thatif 1 < p < oo, then

p—1

(i) Hp is bounded in L% w(R4) if and only if [|W]| 40 0Ry) < OO

(ii) H, is bounded in L"ZV(R+) if and only if || W||A;(R+) < o0.
The following lemma was proved in [15] but we give the proof because of the exponents of characteristics of
weights.

Lemma 2.1. Let 1 < r < oo and let w be a non-negative measurable function on (0, 00). Then
Wl ages) ~ lwlla, @

with constants depending only on r.

Proof. First we show that
lwlla,® < e lIWllaow,)-

Let [a, b] C (0, 00). Then

(e[ o) = ([ w2 ) [ v i)
=2 (fﬁ W(x)dx> </ﬁb x"/Wl—r/(x)dx)r 1.

If Wl go(r,) < oo, then the latter expression is bounded by

Wl o, (VD) — (Va)?) =2 Wl| o, (b —a).

This follows from the definition of ||W|| AR,
Suppose now that [a, b] C (—o00, 0). Arguing as before, we see that

b b , r—1 /—a /—a , ) r—1
(/ w(x)dx) </ w!™" (x)dx) =2 (/ W(x)dx) (/ X Wl (x)dx)
a a v=b v=b

< YWl ao, )b —a).

Now leta < 0 < b. Suppose that ¢ > 0 is a number such that [a, b] C [—c, c], and [a, b] and [—c, c] have at least
one common endpoint. Then by using the above arguments we see that

b b , r—1 ¢ c , r—1
(/ w(x)dx) </ w! ™" (x)dx) 2" (/ u)(x)dx) (/ w!™" (x)dx>
a a 0 0

crl W||A9(]R+)(b —a)

where ¢, is a positive constant depending only on r. Finally,

IA

IA

lwila,®y <crll W||A9(R+)-

Inequality ||W || AOR,) = Cr lwlla, ) follows from the arguments similar to those used above. [
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Now we introduce Wilson type Ao characteristic for weights defined on R.. The classes Ago and A¢  are defined
as follows:

0 0. —
A = Up>1 Ap, Ago =Up>1 A;.

Let |W]| A9, be the Ago characteristic of a W on R defined as follows:

IWlo = su / (LW () (¥)dx,
A% = i, Wa, bl W([ab) K@)
where
Mf(x)= sup —— / W(t)dt. (2.3)
(c,d)axd

Here the supremum is taken over all interval (c, d) C R4 containing x.
The next statement will be useful to prove the main Theorem.

Lemma 2.2. Let w be a weight on R. Then the following relation holds:
lwllace@® = Wl 40, &) 24)
with constants independent of w.

Proof. At first suppose that I := (a, b) C R. Then it is easy to see that

1 1 NI
o )i X wiva e Ja MY dx, 25
o | e~ s [ MY )0 25)

with constants independent of 7 and w, where M is defined by formula (2.3).
Next, we use the following observation: let x € (a, b),

M (wx(a,p)) ) ~ M(W X sal. en) (V)

which can be obtained from the relation between w and W. In a similar manner, if I := (a, b)) C R_, we have

1 b
m/ﬂ Mwxp)(x)dx ~ W([\/—_a 775 / Wx(f f))(x)dx (2.6)
Let now O € /. Then we represent [ = (a, 0] U (0, b) to get
ﬁ/ (wXI)(X)dx < % (U)X(a’o))(x)dx
1
+ m M(wx©,p)(xX)dx + — o) M(wx(a,0)(x)dx

f Mwxo,p)x)dx = S + S + S3 + S4.
w(I)

We have to estimate S> and S3. Estimates for Sy and S4 can be derived in a similar manner by using the estimates

1 0
w(I)/ M (w xpa,0) (x)dx < ([a,O])[a M (wxpa.01) (x)dx

and

1 b
— / Mo W < s /0 M (w0 (¥)dx.
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Simple observations lead us to the estimates:

i

1 va
_C—/ xM(W x)dx < C||W , 1=2,3,
v 7 b W rem)® IWlyo.

where A := max{|a|, |b|}. Finally we have that
lwllasw® = CIWI 40,
with a constant C independent of w. The reverse estimate can be obtained in a similar manner.

The next lemma is a consequence of (1.5), Lemmas 2.2 and 2.1.

Lemma 2.3. Let 1 < p < oo. Then

IWllag, = ClIWl 49

In the sequel we assume that 0 = w!=r', Taking into account the definition of X',we have that

Zw) = WP wyu)?'.

Theorem 2.1. Let 1 < p < o0o. Then (i)

2

W /”(IIEIIAo 2Pl i pe(1,2],
1Hollgwy,) = 2/p =2/

IWISE W14 =/7. if p € 12, 00),

(ii)
WA WIS AW 1,00 =7 if p e (1,21,
ellpry = 2 -1 .
G = w /”(IIW 10?7 if p e (2, 00),

where W and X are related by (2.7) and Wy (x) = W (x)(2x)?.

29

2.7

2.8)

2.9)

Proof. Let us prove (i). The proof for (ii) is a consequence of the dual arguments and will be discussed afterwards.
Let us denote g(x) := f(/x), x > 0, g(x) = 0 otherwise. Suppose that w and W are related as in Lemma 2.1, we

have

W

—00

Furthermore, for x > 0,

(Hg)(x )— = (Ho [)(Vx).

CIWD ] /°° 2f0)
= — 5 t
t—x T t-—x

By definition, we have

oo o0 du
IIHofIILp ®y) /0 I(Hof)(JC)I”W()C)dx=/0 |(Ho f)(v/u) W
= /OOO |(Ho f)(v/w)|"w(w)du
oo
= /0 |(H)@)|Pw(du < || HgllT ..
Let I < p < 2. Then by Theorem B and Lemmas 2.1 and 2.2 we have that

2/p—1 2/p 2/p-1
”H”B(L,,,(IR)) = ”w”AI,(R) IlGHAOO(R) ~ ||W||A%(R+)||E||A80(R+)

+o00 00 (f) o0
/ Ig(X)I”w(X)dx:/o If(ﬁ)lpw(X)dx:/O |f (V)P 2/0 | f )P W (u)du.
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where 0 = w!'™?, 6(x) = X(/Ix])/(2+/]x]). Observe that W and X are related also by (2.7). The case p > 2
follows analogously. Thus we have (2.8).

To prove (2.9) we use the duality arguments. First observe that the Riesz identity for the classical Hilbert transform
H and the appropriate substitution of the variable yields that

[ (Ho f)(x)g(x)dx = — / (Heg)(x) f(x)dx.
R, Ry
Hence, it follows that the adjoint of H, is H, with the equation

||He||B(L5(R+)) = ”HOHB(L(’;/(RJr))'
By applying case (i) and Lemmas 2.1 and 2.2 we have the desired result also for (ii). [

The next statement gives sharp weighted bound in terms of A, characteristics.

Theorem 2.2. Let | < p < oo and let W be a weight function on R... Then the following estimates hold

(a)

B .
”HO”LPW(]R+) = Cr””W”Ag(R)’ (2.10)
(b)
B
||He||L”W(R+) = Cp||W||A;(R+) 2.11)

with some positive constants c, and Cp, respectively, depending only on p, where f = max{l, %/}. Moreover the
exponent B in (2.10) and (2.11) is best possible.

Proof. We prove (a). The estimate (b) follows from the duality arguments. Let 1 < p < 2. To show the validity of (a)
we use (2.8), Lemma 2.1 and relations

~ _ p=1 p-1
[ 2140 &,y X o4 < llolla,® = lwiiy, &) ~ IIWIIA(;(R+)-

The case p > 2 follows from the estimates:
IWlag &,y ~ Iwllac®) = lwlla,® = WA ®)-
Sharpness: First we will show the sharpness for p = 2. Let
gx) =x""xo1, w) =Ix"""
Then (see [4]) the following estimate holds:

1 1 _
g2 ~ o lwlla,®) ~ o IHgl 2 ®) = 4¢ 3.

Let now
Fx) =x* Dy, W) = x>
Hence by using the same changing of variable we find that

1
2 ~ L. 2 -3
1132 @ ~ ¢ 1HoS s ) 2 6

Consequently, if the exponent 1 — ¢ is the best possible for the A(z) characteristic in the one-weight inequality for some
A > 0, we have

-3 1—-a 1— A3
4e = ”HOf”L%V(R+) = C”W”A(z) ”f”L%,V(R) = C||W||A(2)s <Ce .

Let 1 < p < 2. Suppose that 0 < € < 1 and that w(x) = |x|(1_f)(”_1). Then it is easy to check that (see also [4])
1

1/(p—1
lwily "0 ~
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Observe also, that for the function defined by

F&) =x""x01), 2.12)
the relation || f]| .» ~ - holds. Let
]

g) =270 W) = x0T

Then the following estimates can be checked easily by using the appropriate change of variables:

_ i1
| Hogll g,y = 27 PHHS g = 2771 f gy

%

B llh, P g ey ~ IWINglp e,

are fulfilled. Thus we have sharpness in (2.10) for 1 < p < 2.

It remains to consider the case when p > 2. In the same manner as above, we can argue for the operator H,
and obtain the sharpness in (2.11) for 1 < p < oo. The duality arguments now imply the sharpness in (2.10) for
2<p<oo. O
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Abstract

In this paper, we prove a Holder’s type inequality for fully measurable grand Lebesgue spaces, which involves the notion of
fully measurable small Lebesgue spaces. It is proved that these spaces are non-reflexive rearrangement invariant Banach function
spaces. Moreover, under certain continuity assumptions, along with several properties of fully measurable small Lebesgue spaces,
we establish Levi’s theorem for monotone convergence and that grand and small spaces are associated to each other.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Banach function norm; Grand Lebesgue space; Associate space and Levi’s theorem

1. Introduction

Let / = (0,1) and I < p < oo. The grand Lebesgue space L” consists of measurable functions f defined on I
for which

1/(p=e)
Ifllp == sup (8/|f(x)|”€dX> < 0.
1

O<e<p—1

This space was originated in [1], and since then it has attained enormous attention. The people have studied this space
for its basic properties like duality and convergence, for which one may refer to [2,3] and [4]. Further, the weighted
version of this space was introduced in [5], and thereafter the boundedness of several integral operators has been
studied on these spaces. One may refer to [6—8] and the references therein.
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In [9], Capone, Formica and Giova generalized the space L”’, the new space being denoted by L”-?, which consists
of measurable functions f defined on 7, for which

1/(p—e)
s = ess sup (5(e) / If(x)l”‘adx) < o0, (.1
O<e<p—1 1

where 0 #£ 6 € L0, p — 1).

In a very recent paper [10], Anatriello and Fiorenza have made a further generalization, replacing p — ¢ in (1.1) by
a general measurable function and called it as fully measurable grand Lebesgue space, denoted by L?[1:3¢) defined as
follows:

Let p(-) be a measurable extended real valued function defined on / such that p(-) > 1 almost everywhere (a.e.),
§€L® §>0ae and0 < ||8]|z~ < 1. The space LPUL3C) consists of measurable functions f defined on I for
which || fl L pt150) = ppr1.5¢) (| f]) < 00, where

Ppr1.8¢) (Lf]) = ess SUP Pp(x) CICINAOLY;

and

1
5 Pg )Pm if 1 ;
Py B = (/,( @I ODTHdt 1 < p(x) < o0
ess supd ()| (1)) it o) = oo.
te

In [10], some properties of the space L”!1:3¢) have been established and moreover, Hardy inequality has been obtained
in the framework of these spaces. The authors in [10] clearly pointed it out that the space LPI'19() is different than
the variable exponent Lebesgue space L”) which has been studied extensively during the recent past. A systematic
treatment of the space L”) along with updated references can be found in [11].

The aim of the present paper is to investigate the duality for the fully measurable grand Lebesgue space LPI1-30),
For the grand Lebesgue space L), the duality was studied by Fiorenza [2]. In fact, he introduced the so called small

Lebesgue space, denoted by LP and proved that this space is the associate space of L?), where % + # = 1. In order

to define the space LP, Fiorenza formulated an auxiliary space L’" and then, its norm was used to define a norm on
the space LP)". Moreover, in an other paper [12], it was shown that the norms defined on the spaces L% and LP are
equivalent. In our case, under continuity assumptions for é and p, we define fully measurable small Lebesgue space
LPL30) g5 agsociate space of the space LPl'13C) Here, the novelty is that we do not go via intermediary auxiliary
space.

The paper is organized as follows: In order not to disturb the flow of the paper, we collect certain prerequisites in
Section 2 in the form of notations, conventions, known definitions and results. In Section 3, we define fully measurable
small Lebesgue space and prove that it is a Banach space, and possesses lattice property. The fact that fully measurable
small Lebesgue space is a Banach function space has been proved in Section 4, where we also prove Levi’s theorem
for monotone convergence and a Holder type inequality for such spaces. Finally, in Section 5, we discuss the fully
measurable small Lebesgue space as associate space of fully measurable grand Lebesgue space.

2. Prerequisites

Throughout the paper, we shall be using the following notations/conventions/considerations:

e N := set of natural numbers.

e M := set of extended real valued measurable functions defined on 1.
e M™ := subset of M, consisting of non-negative functions.

o My = set of finite a.e. measurable functions defined on 1.

° ./\/lg := subset of My, consisting of non-negative functions.

® pii=esssup,;p(x).

e |E| ;= Lebesgue measure of £, E C .

e x g := the characteristic functionon E, E C I.
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e Forafixedx € I, pp(x)(|f|) denotes the L”-norm of f on 1, i.e.,

P& g )M 1 ;
Pp)(Lf) = <f, LF @) ! if 1<px)<oo
ess sup | f (1) if p(x) = 0.

tel
e For a fixed x € I, LP™ denotes the usual L”- space with exponent p = p(x).
e Fora fixed x € I, p(x) is the conjugate of p(x),i.e., ﬁ + ﬁ =1
e 5(E) :=ess infxegﬁ, where E C I, |E| > 0. In particular, 0 < §(I) < oo.
e f, 1 f means that { f,} is nondecreasing sequence converging to f.
e C denotes a positive constant which may be different at different places.
e The relation A &~ B means there exist positive constants ¢ and ¢, such that ciA < B < ¢z A.
e Unless specified otherwise, our discussion will be on the set / = (0, 1) and all the functions will be extended real
valued measurable, defined on 1.

Below we collect certain definitions and results which can easily be found in the literature, e.g., one may refer
to [13] and [14].

A mapping p : /\/l(J)r — [0, oo] is called a Banach function norm if for all f, g, f, € Ma’ , n € N, for all constants
A > 0, and for all measurable subsets E C I, the following properties hold:
e p(f)=0ifand only if f =0a.e.on/
o p(Af) =Ap(f)
e p(f+8)=p(f)+p)
e If0 < g < fae.in I, then p(g) < p(f) (lattice property)

e If0 < f, 1 fae.in I, then p(f,) 1 p(f) (Fatou property)

® p(XE) <00

o/ g f(@)dt < Cg p(f), for some constant Cg < 00, depending upon E and p, but independent of f.
Note. In the above definition, one can take any measurable set {2 C R in place of 1.

If p is a Banach function norm, then the Banach space

X =X(p) ={f € Mo:p(f]) < oo}
is called a Banach function space (BFS) with the norm || f||x = po (| f]).

A function f in a BFS X is said to have an absolutely continuous norm in X if || f xg, [|x — O for every sequence
{En},2 | satisfying E, — ¢ a.e. The set of all those functions in X having absolutely continuous norm is denoted by
X4. If X = X,,then the space X is said to have absolutely continuous norm.

Let X be a BFS, then the closure in X of the set of bounded functions is denoted by X,

Theorem A. Let X be a BFS, then X, C X C X.
If p is a Banach function norm, then its associate norm o’ is defined on ./\/tg by
p'(g) = sup / f(Hgydt, ge M.
feMt, p(fH)=1 JI

Let p be a Banach function norm and X = X (p) a BFS determined by p. Let p’ be the associate norm of p. Then

the BFS X’ = X’(p’) determined by p’ is called the associate space of X.

Theorem B. Every BES X, coincides with its second associate space X"

Theorem C. The Banach space dual X* of a BFS X, is isometrically isomorphic to the associate space X' if and only
if X has absolutely continuous norm.

Theorem D. A BFS X is reflexive if and only if both X and its associate space X' have absolutely continuous norm.

Theorem E. Let X be a rearrangement invariant BFS and X' be its associate space, then X' is rearrangement
invariant.
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3. Fully measurable small Lebesgue space
In this section, we shall define “fully measurable small Lebesgue space” which later, under continuity assumptions

for 8 and p, has been proved to be the associate space of LPI13(),
Let p(-) € M be such that p(-) > 1 ae.,8 € L and§ > O a.e. Forg € M, E C I and |E| > 0, define

]/3()5(8) = mf ZCSS mfpp(x)’ (5( )|gk()|> 3.1

8=y 8k

In particular, when E = I, we write p;[_]/ 5().E 85 '0;1[1’ 50)
The following lemma was proved in [2]:

LemmaF. If f,g e Ml and g < f =332 fi. fi =0, k€N, theng =Y 32 (fx — hi), where

k=1
hi = (fk — max {g - Zf;w 0}) XE,
=1

k
Ekz{er:ij(x)>g(x)} and 0 <hy < fx, forallk € N.
j=1

In the expression (3.1), g is composed of g € M. However, in view of Lemma F, following the steps as in
Corollary 2.2 of [2], it can be proven that it is sufficient to have gi’s in ./\/la'. Precisely, we have the following:

Proposition 3.1. For g € M, we have

)0;,[,]/’5(.)(8) mf Z ess 1nf,op(x)/ (5( )gk( )>

8k EMO
Now onwards, the definition of ,0;7 [L1.50) (-) will be taken as that in Proposition 3.1.

Proposition 3.2. If p(x) = py forx € E C I and |E| > O, then for g € /\/l(')F

P;,[.]/,g(.)(g) ~ ;O(p+)/(g)-
Proof. Let g € Mg , then
T < inf ,
Ppr ,3(.)(8) = eise}!?n Pp(x) (8( )g( ))
= inf /
ess i o(py) (5( )g())

o1
= Pp.y(8) ess }Enf 3 S(E)p(pry (8)- (3.2)

For the reverse estimate, let o > 0. Then there exists a decomposition {gx}, gk € /\/lar of g such that g = Z,fil 8k
and

00
. , o
;esxsellnfpp(x)’ (8( )gk( )) < pp[.]/,(s(.)(g) + bR (3.3)

Now, note that for each k € N, g—k > 0 and there exists A7 C I such that |A7| > 0, where

. o2
P= {X €1:ppy <8( )gk( )) < eSXSellnfpp(x)' <8( )gk( )) 5 }



36 P. Jain et al. / Transactions of A. Razmadze Mathematical Institute 171 (2017) 32-47

Therefore, for x; € Ag with 0 < 8(x) < oo, we have

ZP x ——8k() <Zessinfp o Lgk(.) 4=
PEE\ 5 ") e TP ()

which on using (3.3) gives

pr(xk (8( G)gk(‘)) < P;,[.]/,s(.)(g) + o,

i.e.,

0 1

Z ( )pp(xk) (gr) < ,Op ]/5()(8) +o.
Therefore,

];Pp(x;g)’ @ < 555 [p,,[ 1@ +o). (3.4)

Case L. If p; = 1, then p(x) = 1 a.e. on /. By (3.4), we obtain

o
Ppey(8) = Pipuy (Z gk)

k=1
oo
< Z Pp.y (8k)

<50 @ o] (3.5)

for all o > 0. The assertion follows by (3.2) and (3.5).
Case IL If p; > 1, then p(x) < py a.e. on I, so that p(x)’ > (p4)’ a.e. on I. Therefore

Ppxy (k) = Ppyy (8k)
a.e.on [, for all k£ € N. Consequently,

o0 o
D opey (8K = D pipyy (8h)
k=1 k=1

a.e. on /. In particular

o0 o
Z Ppxey (8k) = Z Ppyy (8k)- (3.6)
k=1 k=1

Using (3.4) in (3.6), we get

> 1
;P(p+)’(gk) <50 [p;[.]/,(;(‘)(g) + 0]

which on taking o — 0 gives

Pipyy(8) < Zp(m)/(gk) 8(1)01,[ 1.50)(8)- 3.7
k=1

The assertion now, follows from (3.2) and (3.7). [

Remark 3.3. If p(x) = oo on a set of positive measures, then p, = co. Therefore, by Proposition 3.2, p; (1.5 (.)(g) ~
p1(g). Hence without loss of generality, we may assume that p(x) < oo a.e. on /.
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Definition 3.4. For p(-) € M, p(-) > lae.,§ € L and § > 0 a.e. on I, we define the “fully measurable small
Lebesgue space” by

L0 = {g € Mo : ligllpprrse = p;;[.]f,g(.)(|g|) < OO} .

We prove the following:

Theorem 3.5. L!130) is ¢ Banach space.

Proof. Without any loss of generality, we may assume that the members of LPLT30) belong to M(J)r.

It is obvious that p;[.],’a(_)(g) > 0 forall g € Mg and that if g = 0, then ,o;,[_],’a(.)(g) = 0. Assume that
p;[.],’a(,)(g) = 0. We prove that g = 0.

Let 0 > 0 be given. Then there exists a decomposition {gx}, gx € /\/lar of g such that g = > 77, gk and

Y oreess infrer ppry (Tlx)gk(')> <o,le,
ess inf / k=1,2,...
5 I0f 0 p () (5( )gk( ))
so that there exists A} C I such that |[A7| > 0, where

oo ) <o)

Therefore, for x7 € A such that 0 < 6(x]) < oo, foreachk =1,2,... we have

1 . 1
Ppxgy <5( (,)gk(~)) <o, ie, 0< @pp(xg)/(gk) <o.

Since o > 0 is arbitrary, we have

@pp(xl‘:)’(gk) =0, ie, ppagy(gr) =0

which gives that for all k, gx = 0 a.e. Consequently,

o0
g:ng =0 ae.onl.
k=1

Next, let A > 0 and {gx}, gk € ./\/tg be a decomposition of g, so that {Agx} is a decomposition of {Ag}. We have

p;)[]/’(;()()\-g) =< Zesxsellnfpp(x)/ (8( )( gk)( ))

<A inf Zess1nf,0p(xy(8( )(gk)()>

g—ng

= )\pp[.]/’g(.)(g)- (3.8)

Again, let {h;}, hy € /\/l(‘)|r be any decomposition of Ag. Then g = Z,fil %hk so that, we have

0 1
/ -
Py 50)(8) = Z esxsellnfppm/ (mx k(- )>

IA
> =
>~
DQ
A=y
rghh
IS
g
CD
12}
w1
~
:
=
=)
i)
=z
7N
0';
A
\-/
E‘
-
A
v
—
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which along with (3.8) gives that
,0;,[_]/15(.) ()\.g) =X p;[]/,ﬁ() (g) forall A > 0.

Next we prove the triangle inequality.
Let gy, g € M(')" and o > 0 be given. Then there exist decompositions {g1 i} and {g2 x} of g1 and g> respectively,
such that

inf N ) - e
ki] esxselln Pp(x) (8()6) 81,k( )) < PpL1.8() (g1) + )
and
o0 o
1 f i / ~
kEZI ess inf ) (8( )gz k(: )) o750 (82) + >

Clearly, g1 + g exists a.e. and

2 2,00
g1 t8&= ZZgi,k = Zgi,k-
ik

i=1 k=1

Thus

2,00
i .
Phir.se (81 +82) < Zeisellnfpp(xy (5( 8ikC ))

Zesxseilnfpp(x)’ (5( )gl & ))

=1

MN;

1

=~

i

MM

LT, 5()(5’1) +o.

I
-

Since the last inequality holds for all o > 0, the triangle inequality follows.
Finally, in order to prove that LPl'1-3() js a Banach space, in view of the well known Riesz—Fischer property, it
suffices to prove that for any sequence {g,} € LPl1-30),

o0 o0
1 /
PplL1.5() (2 g,,> = 2 Ppr1.5() (&n)s
n= n=

which in fact, can easily be obtained on following the steps of triangle inequality being applied for Y .2, g,. O

Proposition 3.6. Lattice property holds in LPLT30),

Proof. Let f, g € M suchthatg < fae.Let f = > 32, fi for fy € M. Thenby LemmaF, g = > 22, (fk — ).
where 0 < hy < f; for all k. Therefore

x
- = inf ess inf /< )
Porr.8¢) () £ el Pp(x) 5x )fk()
kaM

o0
f f / —h (]
flr%fk 2 1essm Pp(x) (5( )(fk k)()) > Pory.50)(8)-
fkeMO

v

Theorem 3.7. For ¢ > 0, the following continuous embeddings hold:

L) Fe ¢ p 180 « 10D 4o on I
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Proof. The second embedding holds in view of (3.5) and (3.7). For the first one, lete > O and g € L(P+)'+¢ Note that

”g”L(pH’,E(-) < esxseilnfpp(x)/ (8( ) lg(: )|> (3.9

Now, if p; = 1, then p(x) = 1 a.e. on I, and (3.9) gives
gl z oty s < ess infpoo (8( )Ig( )I)

= Do f——81 o
=p (Igl)f:SSIIn 50 81 poo(lgh)

which means that the desired embedding holds in this case.
On the other hand, let p4 # 1. Observe that pjr = ess infycy p(x)’. Let ¢ > 0 be given, then there exists A, C I
such that |A;| > 0, where

={xel:px) <p, +e}
Since |A;| > 0, we may choose x; € A, such that
(p) < pxe) < (py) +e¢
and §(x.) > 0. We get

I8Nz orr o0 = Ppirey (8( 8)|g()|)

= (S( )pp(xg) (|g|)

——P(psy+e(I8]) < 00.

<
_5()

Thus, for ¢ > 0 a.e. on I, we have

gl . Ppy+e(1gl)

8()—6( )

and we are done. [

Remark 3.8. Note that, in particular L*> C LPLT80),
4. Further properties of the space L(?L1:80)

In this section, we shall prove the Levi’s theorem of monotone convergence for the fully measurable small Lebesgue
space L(PL1-30) In Section 3, it was proved that L(PI1-3C) is a Banach space. Here, we shall prove that the space
LPLT80) §s in fact, a BFS. We first prove the following:

Lemma 4.1. Let p(-) € M be such that p(-) > 1 a.e., 8 € L and § > 0 a.e. Then for g € M, the following holds
forallt €[1, py).

~
”g”L(Fl'J/vS(') ~ ppl,]/’(g(,)’P—l[T’P+](g)' (41)

Proof. If p(-) = 1, then p; = 1 and therefore equivalence in (4.1) makes sense only for T = 1. Since pl{1hH =1,
the equality holds in (4.1).

Let p(-) # 1.If = 1, orif, T € (1, p4) is such that |p~![1, 7)| = 0, then again the equality holds in (4.1).

Thus we consider the case when © # 1 and [p~![1,7)] > 0. Set X; = p~'([r, p+]) and ¥; = p~([1, 1)).
Let {gk}, gk € Ma’ be a decomposition of g. For x € X, we have p,(,y(gx) < pr(gk) and for x € Y, we have
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0o (8k) < ppxy (8k)- Fory € X, we have

. 1
e)scsé;?fpp(xy <3( )gk( )) ess gf 3" '(8k)

1
>p (gk) ess 1nf “4.2)
Py Yo 8(x)

Now, for M > 0, there exists X3 C X, such that [X¢| > 0 and §(y) > M > Oforall y € X ae.
Consequently, for y € X ﬁ, (4.2) gives

: 1 1 1
seproner (90) = it i (v 0) 40

181 oo (x,)

1
> ess inf —— ess inf
ess Inf S o) oS (3( )PP (g")> 2

> Ce}sg)l(nf <pp(y)r <8( )gk( ))) 4.3)

where C = § (Y,)M, which is independent of k£ and g, but depends on 7. Also, on using (4.3), we have

esxsellllfpp(x)’ (5( )gk()> = mm{efz)lgrlfpp(x)/ <5( )gk()) eii;?fﬂp(x>/ (5( )gk()>}
> min{1, C}ess inf p,,y
> min{ }e;:)l(ltl Pp(x) (8( )gk()>

Therefore,

o0 1 (0.¢]
inf | ——gx(-) ] = min{l, C inf /
k;esxselln Ppix) (S(X)gk()> > min( }I;efgg Ppix) <5( 8k ))
for all decompositions {gx} of g, which implies that
||g||L(p[-]/,5(~) > min{1, C},O;,[.]/,g(.),xr (&) 4.4)

forall T € (1, py), where C = §(¥,) 2lLzorn,
The reverse estimate holds trivially as X, € /. O

We shall be using the following lemma (see [4]).

LemmaG. () Ifa>b >0, p>1, then (a —b)? <aP — bP.
) If0<b<a,r>0,a<+4+r)b, 0 < ay <a < 1, then there exists a constant ¢ = c(r, ag) such that
(a—b)* < e(@® —b*) with ¢ = rham—r-

Now, we are ready to prove Levi’s theorem of monotone convergence for fully measurable small Lebesgue space.

Theorem 4.2. Let p(-) € M be such that p(:) > 1 ae, § € L®,§ > 0 ae, and let {f}, fm € ./\/lg be a
nondecreasing sequence such that M = sup,, || finll; (pry.5c) < 00. Then, the function f = sup,, fi is such that

() f e LPLT30),

(i) fu — f in L3O gng

(i) fiu 1 fae onl.

Proof. Choose 1 < 7 < p, and set X; = p~!([r, p+]). In view of Lemma 4.1, it is sufficient to prove the theorem
with || - ||, ory.5¢) being replaced by ,o . Further, without loss of generality, we may assume that the sequence

1,8(), X<
{ ,op J.50).X (fm)} is convergent, since otherw1se there exists a convergent subsequence of it. Then, first the theorem
] 1 AT
can be proved for this subsequence and then by using the lattice property of || - ||, r1.5¢), we would get the assertion

in general.
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Let o > 0 be given. Then there exists a decomposition { fix}, frx € Mg of f,,ie., fr = Z,fil fr.k» so that

00 . )
kz::lef.i}‘:fpp(x)’ <5( )fr K )) PLT.5(), Xe (fy) + 5 ws)

Also, foreachk =1, 2, ..., there exists A,y € X, such that |A, x| > 0, and

Pp(x)y <8( )frk()> < e;z)i(l;lfpp(x)’ (8( )frk( ))

for all x € A, a.e. In particular, we may choose x.x € A,r € X; such that 1 < p(x,x) < oo and m # 0 and
finite. Therefore, we have 1

Pp(xi) <5( Xk )frk( )) < e;z)i(?fpp(x)/ <5( )frk( )> (4.6)
Using (4.5) and (4.6), we get

1
pr(xrk) < fr k(- )) < )Op (1,80, X,(fr) +o. 4.7

keN

Since s < r = f; < f;, therefore, by Lemma F, there exists a decomposition { f; ¢} of fi such that f; = > /2, fok
and 0 < fix < fri forall k = 1,2,.... Therefore, f, — f; = Z/fi](fr‘k — fs.x). Now, as I < p(x,x) < oo, we
have by using Lemma G(i)

Pory.s0.x, (fr = f) < Zess inf pp ey (5( ) (frk — fs,k)('))

IA

,0 i) (8( o )(frk fs,k)(')>

P(xr,k), m
(frk fs,k)(l)> dl)

p(xr,k)/

fr,k(ﬂ) dt

A

il T:P”18 i

(1
i

8 (xrk)

p(xr,k)/ W
B ' d : 4.8
/(8( rk)f k(t )) t] “8)

Now, for 0 < y < 1, consider the decomposition N = P, U Q,, where

P, = {k eN: / (S @) dr < (14 9) / (fok ()7 dt};
1 1

and O, = N\ P,. Since || fi | (piv.50) < M, we have by using (4.7) and (4.4)

P(xr,k)/ P(xr,k)/ P(X,ng),
. dt — s d
kGZPV [/ (8( rk)fk()) t /(5( mfk()) t}

1
E : PGy )\ Pk
R (y /I (fs0) dt)

kePy,

1
L/ 1 (xr, )/ W
= ¥ e </1 (foa )" dt)

keP,
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1 1
< V(“) Z/Op(x,_k)’ <mfr,k(‘)>

keN
s V(%) (P;[.]/,a(.),xr (fr) + 0)
(7)1
=V (4.9)

where C; = min il, Q(Yﬁ%}, since o > 0 is arbitrary.

On the other hand, for k € Q,,, by Lemma Gii), there exists C(y, %) such that

1 P(Xr,k)/ 1 p(xr,k)/ W
. dt — — £ d
kEXQ:y |:/1 (5(xr,k)f’k(t)> ' /; <5(Xr,k)f’k(t)> t]

1 1
l 1 pOrg) e - / pxri) Pl
< C<y, T,)}(;Qj o [( /[ (fri(®) dr) ( I(fs,k(t)) dr) }
1 1 1
(ya ?) kg}/ |:/0p(x,,k)/ (5(xr,k) fr,k(')) - )Op(xr,k)/ (mfs,k())]

1
=C <Va ?) I:P;,[.]g(s(.),xr (fr)+o— 10;7[~]’,6(-),X, (fs)]

Il
a

1
=C (V’ ?) I:'O:DH’,S(-),Xr fr) — p;,[.]/,g(.),xr (fs)] (4.10)

on using (4.7), and the fact that o > 0 is arbitrary. By using (4.9) and (4.10) in (4.8), we get

1M 1 ,
Potrsox. Jr =) =y7 & +C (y, ;) [pp[.]/,ac),xr(fr) - P;w,a(-),xr(fv)]- (4.11)

T

1
Let ¢ > 0 be given. Since limy, . o(y ") — 0, there exists n, > 0 such that

LM e
b i 4.12
v C; ) (4.12)

whenever 0 < y < n,. Since {p;[‘],,a(.)’xr (fm)} is convergent, for 5 > 0 there exists a positive integer N such that

1 e
C <7/a ?) I:p;[.]/y,s(.),xr (fr)— /0;,[.]/,,3(.),)(r (fs)] < 5 (4.13)
forall» > s > N,. Using (4.12) and (4.13) in (4.11), we get
p;;[-]’,S(-),X, (fr = fs) <&,

forr > s, r,s € N,and for all 1 < 7 < p4, which means that the sequence { f;,} is Cauchy in LPLT30) and hence
convergent, say, to f € L3O Hence (1) and (ii) are done.

Further, since L! 2 L(PI130) apnd fm 1 f ae., it follows that the limit f coincides a.e. with sup,, f,;, which is
also the a.e. limit of { f;,}. U

Theorem 4.3 (Fatou Property). If 0 < g, 1 g a.e. on I, then || gl ; o500 T 181l L1150

Proof. By lattice property of || - ||, or1.5¢)» the sequence {[| gl (ry.5¢)} is nondecreasing and
nILH;O gnll prrse < 118N oir.so- 4.14)

Now if g € LPL80) then sup,, l18nll ; rr.50) < 00, and the assertion follows from Theorem 4.2.
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On the other hand, let g & LPL30) Then llgll; (piv.5¢) = 00. On the contrary, if
nlggo ||gn||L(p[-]’,a(-) # ”g”L(p[-]/,S(-)s
then it follows that

lm | gnll;ryse < 00
n—oo
which, by Theorem 4.2 gives that g € L [‘]/"3('), a contradiction. Hence the assertion follows in this case too. [

Theorem 4.4 (Holder’s Type Inequality). For f € LPI130 and g € LPLT80), the following holds:

ff(t)g(t)dt < N fllpprrso gl oy s -
1

Proof. The result is trivially true if f = 0 a.e. So assume that f # 0. Let |g| = Y ;2 &, & € MS’ be a
decomposition of |g|. Then for each k € N and for each fixed x € I, by applying L”-Holder’s inequality on the
index p(x), we have

flf(t)gk(t)dt sfllf(t)gk(t)ldt =1 fllpro gl pery a.e.on 1.

Since §(x) > 0 a.e. on I, for x € I such that §(x) # 0, for each k € N, we have

1
I F e 18kl ey = (8( ) ||gk||LpW> ess sup (8O fll Lrw)
el
= Pp11.5¢)(LFD) <5( )Ilgklle(xy) a.e.on [

< 0,180 inf o,y
= Pp[],ao(lfl)esjegn Pp(x) (5( )gk())

Thus, using the above estimates, we have

f[ Fg)dr < /1 FOllg0)lds

= /1 £ @)l (ngu)) dt

/If(t)lgk(t)dt
; ],5(‘)(|f|)es;cs€ilnfpp(x)’ <8( )gk( ))

= pp[1.60) (1 fD) ,;esxseilnfpp(x)’ (8( )gk( ))

which holds for all decompositions {gx} of |g|. Taking the infimum over all such decompositions, the assertion
follows. O

Theorem 4.5. For p(-) € M, p(:) > 1 ae, § € L*®,8 > 0 a.e, the fully measurable small Lebesgue space
LPLT80) s q BFS.

Proof. For any E C I, we have
1.5 < essinf /
IXENorrso < 5 Inf pp(x) (6( )XE())

1
= ess. 1nf IxEllpoy < 3() < o0,

8(x)
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and also by Theorem 4.4

/Ef(t)df =/[f(l)XE(t)dt
< Ixellprtrso 1 f Il prrso

= esssup S If Il prroo = CONFILorrses

xel

where the constant C(8) = ess sup,;6(x) is independent of f. Now, in view of Theorems 4.3 and 3.5 and
Proposition 3.6, it follows that L(? [1.30) is a Banach function space (BFS). O

5. Associate space of LP[1:3()

We begin with the following:

Theorem 5.1. L1860 — LE,”[']/"“'), i.e., the BFS LPV30) has an absolutely continuous norm.

Proof. Let E, € I,n € Nbe such that xg, | Oa.e.on/ and g € L(”[']/’S('),Which without any loss of generality can
be assumed to be non-negative. Define

_ _]o, xekE,
gﬂ g gXE,l g(x), x ¢En.

Since xg, | 0, we find that {g,} is a nondecreasing sequence such that g, < g for all n so that
Ngnll porr.ser < NN Loty < 0.
Therefore by Theorem 4.2, g, — g in LP30) which gives
lgxe,ll orrse =18 — &l porrso — 0. O
Theorem 5.2. L(PL130) — Lép ] ’5('), i.e., the set of bounded functions is dense in fully measurable small Lebesgue
space.

Proof. It can be obtained in view of Theorems A and 5.1. O

Lemma 5.3. Let p(-) € M be such that p(-) > 1 a.e. and continuous. Let § € L*, continuous and § > 0 a.e. with
lim, _, g+ 8(x) = 0. Let 0 # f € L™, then there exists g € L*° such that the following holds

/If(l)g(f)dt = 1 flerrser 18I prrsc) -

Proof. Since 0 # f € L, we have || f||L> # 0, so that
lim ) J) = lim 8 » = 0.
X_)O+10p(x)( fOD Mim, CONf e
Therefore,

£l prrse = ess SUP Pp(x) EIFOD = Ppxg) B(x0)f()]) (.1
xe

for some xg € I. For index p(xp), define g = |f|1’("0)/_1 -sgnf on I, where sgnf(t) := 1,0, —1 accordingly as
S @) > 0,=0, < 0respectively. Now, for indices p(xg) and p(xp)’, we obtain that

/If(t)g(t)dt = Il prep 1811 pegy - (5.2
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By Theorem 4.4, Egs. (5.1) and (5.2) we have

/If(t)g(t)dt < N flperrso gl L oprr.so

. 1
< I flzrrrse es;Csellnfpp(x), <%|g(.)|>

1
< I lpptrser Ppxgy (mlg(ﬂ)

1
= Ppxo) GO Opxey <m|g(-)|)

= 1 oo gl gy = /1 Fg(ydr
and we are done. [J

Theorem 5.4. Let p(-) € M be such that p(-) > 1 a.e. and continuous. Let § € L*°, continuous and § > 0 a.e. with
lim,_, o+ 8(x) = 0. Let g € LPLT30) Thep

Ji f8
gl prrsey =  sup  ———.
0 rerrttsor 1L Ilpptse

Proof. By Theorem 4.4, we have

Ji /8
||g||L(pH/.5(-) = sup e

. (5.3)
0 perrt1s0) 1f I ppree)

It is sufficient to prove the result for g € L°°, since the assertion would then follow from Theorem 5.2. So, let g € L°.
Then by Lemma 5.3, there exists f € L* such that

[ 6= 1lmso gl orra (5.4)
I
Therefore, for f € L C LPI130) we have by (5.4) and (5.3)
[ fg
gl prrse = ——=—
L 11 otrser
/8
= sup II— < lIgll v 505

0 rerrt1so 1L lpprse

ie.,

flfg

gl orroe =
0 perrt1so) 1flppree
and we are done. [J

In view of Theorem 5.4, we immediately have the following:

Theorem 5.5. Let p(-) € M be such that p(-) > 1 a.e. and continuous. Let § € L*°, continuous and § > 0 a.e. with
lim,_, o+ 8(x) = 0. Then the associate space of LPI130) jg [ (PL180),

Remark 5.6. In view of Theorem B, it follows that under the continuity of § and p, LPI'13() is associate space of
L8O

In [10], Anatriello and Fiorenza mentioned that the space L% is rearrangement invariant. Consequently, by
Theorem E, we have the following:



46 P. Jain et al. / Transactions of A. Razmadze Mathematical Institute 171 (2017) 32-47

Theorem 5.7. Let p(-) € M be such that p(-) > 1 a.e. and continuous. Let § € L™, continuous and § > 0 a.e. with
lim,_, o+ 8(x) = 0. Then the space LP'1-°C) s a rearrangement invariant BFS.

Theorem 5.8. Let p(-) € M be such that p(-) > 1 a.e. and continuous. Let § € L™, continuous and § > 0 a.e. with
lim,_, o+ 8(x) = 0. Then the Banach space dual of the BFS LPI1-80) is canonically isometrically isomorphic to its
associate space L”[']"S('), ie.,

(L(pw,a(»)* ~ (L<p[‘]/,a<~>)’ ~ 1 PL1S0).

Proof. It follows from Theorems C, 5.1 and Remark 5.6. 0O

Towards the end of the paper, we show that fully measurable grand Lebesgue space and its associate space are not
reflexive. For this purpose, the following theorem is required.

Theorem 5.9. Let p(-) € M be such that p(-) > 1 a.e. and continuous. Let § € L*°, continuous and § > 0 a.e. with
lim,_ g+ 8(x) = 0. If f € L0 then Timy_, o+ ppiy (3(x) () = 0.

Proof. If f € LZ [']’5('), then there exists a sequence { f,} of bounded functions such that f, — f in LPI13C) Let
& > 0 be given. Then, there exists ng € N such that

£
I fao — Fllpetrse < > (5.5)
By using the monotonicity of || - ||; »«) With respect to the exponent p(x), we have

I fuollLpe < Nl fugllLr+
a.e.on I. For x € I such that §(x) # 0, multiplying the above inequality by §(x) and letting x — 0T, we get
i S fug Lo = 0.

Therefore, for ¢ > 0, there exists g > 0 such that

5 fioll Lot < g (5.6)

whenever 0 < x < ng. Thus for 0 < x < 19, we have by using (5.6) and (5.5)
Ppx)BxX) f () =8I f Nl Lo
<8N = faollppeor + 8GO fuoll Lo

&
<3S = FfaollLrw + 3
&
<esssup ()| f — fuoll Lr + 3
xel

&
= | fno — Sl ppr1s0) + 5 <¢

and the assertion follows. [
Remark 5.10. (i) The set of bounded functions is not dense in LPI180) o ppl180) * Lg[']’a('). For example,

consider p(x) =2 —x, x € I, 8(x) = x=x,x € I, f(t) =", ¢ € I, then

1
1/ gt = ess sup (x5 11 £l oo )

xel

1
1 1o 2=x
= ess sup x 2= </t 7 x)dt)
xel 1

1
2\ =
= ess supxﬁ <—> =2 < o0,
x

xel
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ie., f e LPU1SO) Byt

. . 1 =1y ﬁ
lim pp)(8(x) f(-)) = lim xZ> t2 dt
x—0t 1

x—0t

1
= lim 22— -» 0,
x—0t

so that by Theorem 5.9, f ¢ LU0,
(ii) In view of Theorem A and the remark above, L”!'4¢) does not have absolutely continuous norm.

In light of Remark 5.10(ii) and Theorem D, we have the following:
Theorem 5.11. The spaces L1190 and L3O gre not reflexive.

Remark 5.12. The associate space of LPI190) is not isometrically isomorphic to its dual space. According to
Theorem 5.8, the dual of fully measurable small Lebesgue space LP1-8¢) coincides with its associate space which is
LPUL3O) However, since LPI130) does not have absolutely continuous norm, its dual and associate spaces are not the
same, i.e.,

(Lp[-],6(~>)’ > (Lp[-]‘a(»)* .

Note. Recently the authors learnt that the same definition of fully measurable small Lebesgue spaces has been
considered, independently, also by Anatriello, Formica and Giova [15]. During the revision of the present paper,
the authors take this opportunity to acknowledge their work.
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Abstract

In the current paper we consider an integral representation of functions and embedding theorems of multianisotropic Sobolev
spaces in the three-dimensional case when the completely regular polyhedron has an arbitrary number of anisotropic vertices. This
work generalizes results obtained in Karapetyan (in press) and Karapetyan (2016). Particularly, in Karapetyan (in press) the two-
dimensional case was fully solved and in Karapetyan (2016) analogous results were obtained for the case of one anisotropic vertex.
The problem takes root from various works of Sobolev, particularly, Sobolev (1938) and Sobolev (0000) [4,5]. Related results were
obtained by many authors and can be found in Besov et al. (1967), Reshetnyak (1971), Smith (1961), Nikolsky (0000) and II’in
(1967) [6-10]. The monograph (Besov, 1978) contains an overview of the problem. The results obtained in this paper are based on
a generalization of regularization by a quasi-homogeneous polynomial (see Uspenskii (1972) and Karapetyan (1990) [11,12]).
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Integral representation; Embedding theorem; Multianisotropic spaces; Completely regular polyhedron

1. Estimation of integrals containing the multianisotropic polynomial

Let R3-be the three-dimensional Euclidean space, Zi be the set of multi-indices. For &, n € R3,a € Zi, t >0
denote by |ar| = o +ap a3, £ = 165267, 11 = (1, 172, 1M). Let Dy = 152, (k = 1,2,3), D* = D{' D3> D’

denote the weak derivative. A polyhedron 91 is said to be completely regular ifl i?)ﬁcas a vertex at the origin and further
vertices on each of the coordinate axes; the components of the outer-normals of all two-dimensional non-coordinate
faces are positive. Let a!, a2, ..., a" € Zi be the vertices of a completely regular polyhedron 9t (excluding the
origin), where al = (11, 0,0), a? = 0, I, 0), a’ = (0, 0, I3) lie on the coordinate axes, while the others are in
the positive octant. We call points of the latter type anisotropic. For a completely regular polyhedron 91 denote
by ‘ﬁ,z (i = 1,..., M) the two-dimensional non-coordinate faces with corresponding outer normal u’, so that the

* Corresponding author.
E-mail addresses: garnik karapetyan@yahoo.com (G. Karapetyan), michael.arakel @gmail.com (M. Arakelian).
Peer review under responsibility of Journal Transactions of A. Razmadze Mathematical Institute.
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2346-8092/© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-NC-ND
license (http://creativecommons.org/licenses/by-nc-nd/4.0/).
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equation of that face is given by (a, ,LL[) = 1. Suppose that ‘ﬂ? fori = 1,2, 3 contains the vertices {a!, a2, a3} \ {a'}.
Let y be the point of intersection of the planes passing through 917, ‘ﬁ% and ‘ﬁ% correspondingly. Since 91 is completely

regular, (y, u') > 1.
For v > 0 and positive integer k the multianisotropic polynomial P (v, £) is defined as

Puv.6) =) (v )™, (M
i=1

where £ € R¥ and &% = (], 52, Sf). Let m = (my, ma, m3) € Z3.. Consider the following integral

10) = [ gne e, @
R3

We are interested in its behaviour for 0 < v < 1. Let {2 be a domain in R3. Consider the integral

IoW) = / gme= P8 g, 3
(7

Definition 1. We call the substitution § = v"‘in = (v_“[i n, pH 02, v 13) through the vertices 8!, g2, B3 lying
on the non-coordinate face ‘ﬁlz feasible for the multi-index m = (m1, m,, m3) if there exists p = (p1, p2, p3), such
that py > —1 and the relation

o\ e/ BE 32 BBk
[T(#)"" =TT @
k=1 k=1J

holds. Equivalently, we can state the condition of feasibility in terms of existence of a non-negative solution to the
system of linear equations

my+1
Aﬂl’ﬂz’ﬂs-p/z my+11, (5)
m3 + 1

where p; = (1 + pk)/,B,f and Ag1 g2 g3 is defined as

1 2 p3
By 1 1

_ 1 2 3
Aﬁl’ﬁl’ﬁ3 - ﬂz ) /32
B B B3

3 P3 P3

If m and By, B2, B3 are clear from the context, we refer to the substitution as u!-transformation.

Note that if there exists a feasible ! -transformation of (3) for the given m, then by applying the y/-transformation
and afterwards the change of variables

ki
n Zlﬁt
a=[[n* k=1, 6)
j=1
we can make an estimate of (3)

Io() < Cy~ (W +emh) / Pe=@Wyr,
where (2x is the image of {2 under the transformations, C is independent of v and Q(t) is

2kB! 2kp2 2kB3
o) =1, 457 4P,
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Note that the solution is non-negative if and only if the point (m + 1, my + 1, m3 + 1) lies in the conic hull generated
by the points B!, g2 and A3, which we denote by Cone({8', 82, B3}).

Lemmal. Let A = {al, a2, ..., a5} C R3, of % 0. Suppose all of them lie on a plane p. Let B € Cone(A)\{0}.
Denote A; = {o, o't B} where o*t! = . Then

k
Cone(A) = U Cone(A;).
i=1

Proof. Since 8 € Cone(A), it is apparent that Ule Cone(A;) C Cone(A), so we need to show the inverse inclusion.
First, we show that it is sufficient to consider the case 8 € Conv(A). Since 8 € Cone(A), there are b; € R such that

k
B=> b
i=1

Lets = Zf‘{:l b;. Since B # 0 and b; > 0, then s > 0 (otherwise 8 = 0). Then Al B € Conv(A). Finally, note that
A; = Cone(o!, o' t!, B) = Cone(a, o't %ﬁ). So considering the case when 8 € Conv(A) is sufficient.
Now let 8 € Conv(A), then g also lies on the plane p. Thus, we have Conv(A) = Uf;l Conv(A;), because B is

inside Conv(A). Let a € Cone(A), then there is a constant ¢ > 0, such that ta € Conv(A). It follows that ra lies in
one of the Conv(A;), soa € Cone(A;).

Lemma 2. Let N be a completely regular polyhedron with at least one anisotropic vertex. Then any such vertex lies
inside the conic hull generated by its neighbouring vertices.

Proof. Let 8 be an anisotropic vertex of 9t and A = {a!, a2, ..., a¥} be the set of its neighbours where o’-s are

ordered in such a way that there is a face of 91 passing through the points 8, o’ and o’*! fori =1, ..., k (here a**!
is equal to o). We need to show that 8 € Cone(A). Let A; = {a/, «/*!, B}. Without loss of generality, suppose that
the neighbours of 8 lie on a plane p (otherwise we can multiply each &' by some small enough positive number so
that they do lie on one plane). Let 0 be the outer-normal of the plane p passing through the points of A and let 4! be
the outer-normal of the face passing through the points of the set A;. As 91 is completely regular, p separates B and
the origin, so t = (;6, /,LO) > 1. Also (ai, uj) < l1fori, j=1,...,k. It means that Conv(A U {B}) can be represented
as an intersection of half-spaces

Conv(A U {8)) = (é |x| (y,i,x) < 1]) n {x| (uo,x) > 1}.

If we show that 8’ = %/3 € Conv(A) then 8 € Cone(A), since t > 1. Due to the choice of ¢, we have (,3’, MO) = 1.
Note that (,3 , ,ui) = 1fori = 1,...,k, because § lies on each of the faces corresponding to these outer-normals.
Consequently, (8, u') = % (B.u') = % < 1. Thus, B’ lies in each of the half-spaces {x| (1', x) < 1} and in the
half-space {x| (1, x) > 1}. As B’ also lies on the plane p we have

g e (ﬁ {x|(ui,x) < 1}) ﬁ{x|<u0,x) > 1}mp

= Conv(A U {B}) N p = Conv(A).

Corollary 1. For a given m € Zi and any completely regular polyhedron Nt there is at least one feasible i'-
transformation of the integral (3).

Proof. The proof is by induction on the number of anisotropic points of 2t (denoted by n).
Base case: n = 0. When there are no anisotropic points the only non-coordinate face contains the points
al = (11,0, 0), a? = 0, [, 0) and ad = (0, 0, [3). The solution to the system (5) over the points al, o and &3 for
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any m € Zi is (m111+1 , mzljl , "“ljl
feasible.

Inductive step: Suppose that the claim holds for a given m € Zi and any completely regular polyhedron with n
anisotropic points, such that those vertices are also vertices of 1. Let 01 be any completely regular polyhedron with
n + 1 anisotropic vertices. It is possible to cut 91 in such a way, that the resulting polyhedron 91 is still completely
regular and has exactly n anisotropic points. Call the left out anisotropic point 8. By the inductive step the claim holds
for OV, so there exists a face of YU, such that the transformation over its outer-normal is feasible. If it is also a face
of M, then we are finished. Otherwise, the points that lie on that face are neighbours of 8. By applying Lemma 2 and
then Lemma 1 we get that m lies in the conic hull generated by vertices of a face passing through 8 and two of its
neighbours, so the solution to the system (5) over those points is non-negative.

), which is positive. Hence, the transformation over the outer-normal of that face is

Lemma 3. For any m € Zi there are constants cy, c1, ca which are independent of m and N, such that for any
ve@1)

— max_(|pf|[+m,ul))

[T < (c2(nw)? + il Inv| + o)y =M . @)

Proof. By Corollary 1 there exists a feasible ./ -transformation. Consider the p-vector of the feasible transformation.

Case 1. All py > —1.Let 2 = Ri then by applying Corollary 1 we get
Is (v) < Co~(W+muD) [ 1p,=0@ gr < = (W' 1+muh)
Ry W) = ] = )
since the integral converges due to p; > —1.
Case 2. Some of pr = —1. As we have noted before, p # (—1, —1, —1), so either one or two of p’s coordinates

,,,,,

sum of integrals

_,0 _,0 _,0
v apTH2 RS
Ips =h+h+---+1g= / / / %-meme(mé)dé_-
* 0 0 0

_.0 0
o0 v "2 v "3
+/ 0/ / gmemOgE 4+ 4+ 1y
v Jo 0
_.0
00 00 v 13 00 00 00
+..._|_/ 0/ 0/ gme*Pm(v,S)dg_’_/ Of 0/ Ogg-meme(v,S)dS.
v 1 JvH2 Jo v R Sy Sy

Let us estimate each summand separately. If we make the substitution & = v~ 5 in I, for some i =
1,..., M, then we get

I < Cv—(lu"|+(myu"))’

since ,u’/. — mu? > 0.

To estimate 1>, we apply the substitution & = v‘“zn and get

_(| Hl4-(m i)) * my —pk ! m ! m3
I < Cy~wiTimp /O n e dm/O nzzdnzfo s dn3.

I3 and 14 can be estimated analogously.

Let M = M N {z = 0}. Then 91 is a completely regular polyhedron in R?. Referring to [1] (see Lemma 1.1
in particular), we deduce that there is a one-dimensional face of 90t passing through some points o/, a/*!,
such that the transformation over its outer-normal is feasible for the integral

; g):{"l E;”Ze—Pﬂn(Uf] ’§Z)d§1d§2.
RZ



52 G. Karapetyan, M. Arakelian / Transactions of A. Razmadze Mathematical Institute 171 (2017) 48-56

Now consider a face of 91 passing through the points o/, @/t and let u' be the outer normal of that face. By
applying £ = v~*'7) to I5 and taking Lemma 1.1 of [1] into account, we get

: ; ) 00 okl 2ked  2kad T 2tadt!
I5 < Cv(KIHo0) /m, 0 / oMy ReTI T T dyydig
IR JpHaTH2
< (c1]Inv] + col) v (11 HCmpD).
I and 17 can be handled in a similar fashion.
Now consider Ig. By Corollary 1 there is a feasible ' -transformation of Ig. By applying it to Iy we get
2k;311

i i o0 © %83
Iy < cy~(Wl+omp ))/ oTleTh dm/ L oTe T dn

i
v v TH2

m=H
e 72”3; (i i
/ p ey < vT O] (v eIl + 6o )
Vv

wy—n§
because if p; > —1, then the integral is convergent, if p; = —1 then
2

J " j

00 e—fj
/Li_LO dnj < (ci|Inv| +co).
S n;

Combining the estimates for each summand, the claim follows.
2. Multianisotropic kernels and the integral representation by them

Denote by Go(§, v) and G ; (see [1] and [2]) the multianisotropic kernels

Go(&,v) = e~ 8, ®)
G1,j(E,v) = 2e(g? kL= PE) i g 9)

Let éo(é, v) and Gi, j (&, v) be the respective Fourier transforms of Go(&, v) and G (&, v). Itis apparent, that these
functions belong to the Schwartz space S(R?) of rapidly decreasing functions.

Let y = (y1, y2, y3) be defined as previously. Suppose that y; < y2 < y3. Then let 0 = (071, 02, 0) be the point of

intersection of the x—y plane and the planes passing through ‘ﬁ% and ‘ﬁ% An easy calculation shows that o7 = %

and 0n = 1373])3/3. Since y1 < y2, 01 < 03. Let § = (81, 0, 0) be the point of intersection of the x-axis and the plane

passing through ‘)’K% If a positive integer N is such that Ny, No, and N§ € ZZi, we will call such N straightening.

Lemmad. Let y) < y» < y3and v € (0, 1). Then for any m = (m1, my, m3) € Zi and a straightening N there are
constants ¢; (i = 0, 1, 2), such that

. _ | -(m, i 2
DG (6] < v i=rlrj§§M(|/L| m.u1H)  co(Inv)* + cp|Inv| + ¢ ‘
L4 v=N 1Ny 4 tNo 4 (N8)

(10)

It is an analogue of Lemma 1.1 of [1] and has a similar proof. Furthermore, analogues of Lemma 1.2-1.6 of [1] are
true as well. Let us formulate them.

Lemma 5. Let y1 < y» < y3, then there is a constant C > 0, such that for any v € (0, 1)

/ d < vl (11
RS 14 vV (eNy 4 No g No) = '



G. Karapetyan, M. Arakelian / Transactions of A. Razmadze Mathematical Institute 171 (2017) 48-56 53

Lemma 6. Let y; < y» = y3 and v € (0, 1). Then for any multi-index m = (m1, my, m3) and a straightening N
there are constants c; (i = 0, 1, 2), such that
A —  m
ID" Gy, j(t, )| < v =M cz(lnv)2+cl|lnv|+co)

1 1
T 0N (tN7 N 4 N8) T oy N (N7 N7 N8)

12)

Here ¢ = (o1, 02,0) is the point of intersection of the line passing through the points o> and y and the x Oy
plane. r = (r1,0, r2) is the point of intersection of line passing through the points a*> and y and the x Oy plane.
8 =(61,0,0)?

Lemma 7. Let y1 < y2 = y3. Then there is a constant C > 0, such that for any v € (0, 1)

dt
/RS (1 + l)iN (tNV + tNU + tNS)) (1 + U*N (tN)/ + tNr + tNS))

< v, (13)

Lemma 8. Let y1 = y» = yzand v € (0, 1). Then for any multi-index m = (m1, m, m3) and a positive straightening
integer N there are constants c;(i = 0, 1, 2), such that

RN — max_ (|t |+0m,pu))
DGt )| < v 1= (

er(Inv)? + ¢ Inv| + co)
1 1

TN (N7 4 tNo NS T =N ((NY 4 (N7 Na)
1

LN (¢NY o NE N

(14)

where o = (01, 02, 0) is the point of intersection of the x Oy plane and the planes passing through the faces of ‘ﬂ%
and ‘ﬁ% r = (r1, 0, rp) is the point of intersection of the x Oz plane and the planes passing through the faces ‘ﬁ% and
‘ﬂ% k = (0, k1, ko) is the point of intersection of the y Oz plane and planes passing through faces ‘ﬁ% and ‘ﬁ%.

Lemma 9. Let y; = y» = y3. Then there are constants c; (i = 0, 1, 2), such that
/ 1
R3 (1 + VﬁN (tNV + tNO‘ + tNS)) (1 + v*N (tN]/ + INI‘ + th))

dat < '-“?i?*'“i'( (Inv)? + ¢y vl + co ) (15)
. pr=has’ C v C v Ci .
1+ v=N (eNy 4 ¢ Nk g Nm) = ? ! 0

Lemma 10. Let A = (A1, Ay, A3) = (ﬁ, %, %). Then there is a constant c, such that for v € (0, 1)

. —Al— max ((r,0f)-1) 1
|Go(t, v)| < cv i=ln (16)

| oW (thl‘ + +r3N’3)

As in [1], for any function U consider a regularization with the kernel éo(t, V)

1 A
= —" t t— dt. 17
UV(-X) (27_[)3/2 [;@3 U( )GO( X, ])) ( )
Such a regularization has some useful properties.

Lemma 11. If f € L,(R%), then f, € L,(R?), and limy_o || f, — f| L,®) = 0.
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For proof we refer to Lemma 2.2 of [1].
Using (17) we can get an integral representation of functions by the multianisotropic kernels G1 ;.

Theorem 1. Let 1 < p < oo. Let f be such that D% fel p(]R3), where o' are the vertices of a completely regular
polyhedron . Let h > 0 be fixed. Then almost everywhere

1 1 k i ~
f(x) = fr(x) —i—alg%m ;/5 dv /R3 D* f(1)Gy,;(t — x,v)dt. (18)

Proof. By the Fundamental Theorem of Calculus and the integral representation (17)

1
(27.[)3/2
_ 1
- (27.[)3/2

1 h 1 i
= — dv X+t D% Gq;(t,v)dt
(zn)m/g fﬂ@f( 30 Gt )

hg .
Fo@) — folx) = / iy / Fx+0Colt, v)dr
e v R3

h
fdv/ f(x+z)ido(r,u)dt
e R3 av

1 n,orh . R
= —(27_[)3/2 Z/ dv /R} D% f(x +1)Gy,(t,v)dt. (19)
i=1"v¢

The claim follows from the properties of L, convergence.
3. Embedding theorems for multianisotropic spaces

Let 91 be a completely regular polyhedron with vertices o

ij‘(ﬂ@):{f:feLp(R3);DaifeLP(R3)1gign}

is called the multianisotropic Sobolev space. It is a generalization of the isotropic and anisotropic Sobolev spaces.

,a%, ..., a". The space of functions W;n (R3) where

Theorem 2. Let y = (y1, y2, ¥3) and suppose y1 < y» < y3. Denote by | the number of equal components in the
vector y minus one (0 <[ < 2). Let p and q be suchthat 1| < p < g <oocorl < p < ooand g = 0o. Let
m = (m1, mp, m3) be a multi-index. Denote by x

x= max (' + (m pl)) = _min |m(1——+-).
i=1,...M i=1,...,[+1 p q

.....

If ¥ < 1 then D™ W;ﬂ(R3) — L, (R3), and the following inequality holds
n .
1D fllp, sy < '™ (a1+2| A+ 4. .. +ao) > U0 fllp, @)
i=1
7 (b2l A2 o ) £ ey (20)
Proof. By (19) we have
1 " h i ~
D" fp(x) — D" fo(x) = ——— / dv/ D% f(t)D" G ;(t — x,v)dt. 201
fu(6) = D" fe(x) (271)3/2; av | D¥f Li
By applying Young’s inequality we get
n h
10" fi = D" fill ey < €Y [ v
i=17Y¢

(22)
1D £l @3 ID™ G i W)l &3
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where 1 — % = % — %. We can estimate || D™ GAL,-(-, V)l 3y by applying either one of Lemmas 4-9 depending on

how components of y relate to each other. We consider only the case y; = y» = y3, since the other cases can be
handled analogously.

max_(|pf[+0m, 1))
M

1GLi Gl ey < v = (c2(lnv)* + ¢1] Inv| + co)

1 1
./I‘@ 140N (eN7 4 No 4 (N8) 1 =N (¢Nv 4 (N (Ng)

1

T4 v N (eNy 4Nk 4 tN’")dt .
Now we can apply Lemma 9 to the right-hand side of (23)
1GLi Gl ey < v (gl |2 4 - ).
We can use the above estimate in (22) to get
n )
ID™ fiy = D" fellp, @y < B (cral A *2 42 c0) D IDY fll, ms)- (24)
i=1

The right-hand side tends to O when 4 — 0, so D™ f}, is a Cauchy sequence in L, (R3). By the properties of Sobolev
weak derivative (see Lemma 6.2 of [3]) and by Lemma 11 it follows that the Sobolev weak derivative D™ f exists,
D"fel, (R3) and | D™ f — Dmf8||Lq(R3) — 0 when ¢ — 0. Consequently, we get

||Dmf||Lq(]R3) = ||Dmfh||Lq(]R3) + ||Dmf - Dmfh||Lq(R3)
n .
< D™ filly, @s) +h' (@2l A2 4 ) Y IUDY flIp, @s)-
i=1

Now let us estimate || D™ f || L, (R3): By the integral representation and Young’s inequality we get

||Dmfh||Lq(R3) < C||f||Lp(]R3)||DmGAO('» h)||L,(R3)-

By Lemma 4 for éo(t, V) we get

— max (|u"|+<m,u"))(

1" ol Iy, gy < v = e2(inh)? + 1| Inh| + o)

1 1
-/R3 L4 v=N (iN7 4 (No 4 NO) 14 v=N (:Ny 44N 4 4Na)
1
. dt.
1+ v=N (eNy 4 Nk 4 (Nm)

Again, by Lemma 9 we get
D™ firll sy < b~ (braal In k|2 4 - by).

Remark 1. If ¢ = oo then as a consequence of Theorem 2 we obtain the embedding D™ Wg? (R3) — C(R?).
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Abstract

The recursive estimation problem of a one-dimensional parameter for statistical models associated with semimartingales is
considered. The asymptotic properties of recursive estimators are derived, based on the results on the asymptotic behavior of a
Robbins—Monro type SDE. Various special cases are considered.
© 2016 Published by Elsevier B.V. on behalf of Ivane Javakhishvili Tbilisi State University. This is an open access article under
the CC BY-NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Stochastic approximation; Robbins—Monro type SDE; Semimartingale statistical models; Recursive estimation; Asymptotic properties

0. Introduction

Beginning from the paper [1] of A. Albert and L. Gardner a link between Robbins—Monro (RM) stochastic
approximation algorithm (introduced in [2]) and recursive parameter estimation procedures was intensively exploited.
Later on recursive parameter estimation procedures for various special models (e.g., i.i.d. models, non i.i.d. models
in discrete time, etc.) have been studied by a number of authors using methods of stochastic approximation (see,
e.g., [3-12]). It would be mentioned the fundamental book [13] by M.B. Nevelson and R.Z. Khas’minski (1972)
between them.

In 1987 by N. Lazrieva and T. Toronjadze a heuristic algorithm of a construction of the recursive parameter
estimation procedures for statistical models associated with semimartingales (including both discrete and continuous
time semimartingale statistical models) was proposed [14]. These procedures could not be covered by the generalized
stochastic approximation algorithm with martingale noises (see, e.g., [15]), while in discrete time case the classical
RM algorithm contains recursive estimation procedures.

To recover the link between the stochastic approximation and recursive parameter estimation in [16-18] by
Lazrieva, Sharia and Toronjadze the semimartingale stochastic differential equation was introduced, which naturally
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includes both generalized RM stochastic approximation algorithms with martingale noises and recursive parameter
estimation procedures for semimartingale statistical models.

In the present work we are concerning with the construction of recursive estimation procedures for semimartingale
statistical models asymptotically equivalent to the MLE and M -estimators, embedding these procedures in the
Robbins—Monro type equation. For this reason in Section 1 we shortly describe the Robbins—Monro type SDE and
give necessary objects to state results concerning the asymptotic behavior of recursive estimator procedures.

In Section 2 we give a heuristic algorithm of constructing recursive estimation procedures for one-dimensional
parameter of semimartingale statistical models. These procedures provide estimators asymptotically equivalent to
MLE. To study the asymptotic behavior of these procedures we rewrite them in the form of the Robbins—Monro type
SDE. Besides, we give a detailed description of all objects presented in this SDE, allowing us separately study special
cases (e.g. discrete time case, diffusion processes, point processes, etc.).

In Section 4 we formulate main results concerning the asymptotic behavior of recursive procedures, asymptotically
equivalent to the MLE.

In Section 5, we develop recursive procedures, asymptotically equivalent to M-estimators.

Finally, in Section 6, we give various examples demonstrating the usefulness of our approach.

1. The Robbins—-Monro type SDE

Let on the stochastic basis ({2, F, F = (F;);>0, P) satisfying the usual conditions the following objects be given:

(a) the random field H = {H,(u),t > 0, u € R'} = {H;(w, u),t > 0, w € 2,u € R'} such that for each u € R! the
process H(u) = (H;(u)):>0 € P (i.e. is predictable);

(b) the random field M = {M (¢, u),t > 0,u € R'} = {M(w, t,u), w € 2,t > 0,u € R'} such that for each u € R!
the process M (u) = (M (t, u));>0 € MIZOC(P);

(c) the predictable increasing process K = (K;);>0 (i.e. K € VT NP).

In the sequel we restrict ourselves to the consideration of the following particular case: for each u € R' M (u) =
@) -m+ W(u) * (u—v), where m € Mj_(P), u is an integer-valued random measure on (R x E, B(Ry) x &),
v is its P-compensator, (E, £) is the Blackwell space, W(u) = (W(t,x,u),t > 0,x € E) € P ® £. Here we also
mean that all stochastic integrals are well-defined.!

Later on by the symbol fot M (ds, us), where u = (u;);>0 is some predictable process, we denote the following

stochastic line integrals:

t t
/ o(s, ug) dmg + / / W(s, x, us)(u —v)(ds, dx)
0 0 JE

provided the latters are well-defined.
Consider the following semimartingale stochastic differential equation

t t
r =20 —i—/ Hg(zs-)dK; —l—/ M(ds, zs—), z0€ Fo. (1.1)
0 0

We call SDE (1.1) the Robbins—Monro (RM) type SDE if the drift coefficient H; (1), t > 0, u € R satisfies the
following conditions: for all ¢ € [0, c0) P-a.s.
H;(0) =0,
A Hu <0 forall u 2 0.

The question of strong solvability of SDE (1.1) is well-investigated (see, e.g., [20]).
We assume that there exists a unique strong solution z = (z;),>0 of Eq. (1.1) on the whole time interval [0, c0) and
such that M € M2 _(P), where

loc

- t
i, = / M(ds, 25_).
0

Sufficient conditions for the latter can be found in [20].

I see [19] for basic concepts and notations.
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The unique solution z = (z;);>0 of RM type SDE (1.1) can be viewed as a semimartingale stochastic approximation
procedure.

In [16,17], the asymptotic properties of the process z = (z;);>0 as t — 0o are investigated, namely, convergence
(z: =& Oast — oo P-as.), rate of convergence (that means that for all § < %, y;szt — 0 ast — oo P-a.s., with the
specially chosen normalizing sequence (y;);>0) and asymptotic expansion

with the specially chosen normalizing sequence th and martingale L = (L;);>0, where R, — O ast — oo
(see [16,17] for definition of objects th, L; and Ry).

2. Basic model and regularity

Our object of consideration is a parametric filtered statistical model
E=, F,F= (-7:1);30, {Po; 6 € R})

associated with one-dimensional F-adapted RCLL process X = (X;);>o in the following way: for each 6 € R! Py
is assumed to be the unique measure on ({2, F) such that under this measure X is a semimartingale with predictable
characteristics (B(6), C(9), vg) (w.r.t. standard truncation function h(x) = xIjjx|<1}). For simplicity assume that all
Py coincide on Fy.

. 1 .
Suppose that for each pair (6, 0’) Py < Py. Fix some 6y € R and denote P = Py, B = B(th), C = C(bp),

V = Vg,
Let p(8) = (p:(6)):>0 be alocal density process (likelihood ratio process)
dPg t
0) = ———,
pr(0) P,

where for each 6 Py, := Py|F;, P, := P|F; are restrictions of measures Py and P on J;, respectively.
As it is well-known (see, e.g., [21, Ch. III, §3d, Th. 3.24]) for each 6 there exists a P-measurable positive function

Y(0) = {Y(w,t,x;0), (w,t,x) € 2 x Ry x R},
and a predicable process S(6) = (B:(6)):>0 with

|h(Y (@) — D xv € A (P), B(0) 0 C € AL (P),
and such that

(1) BO)=B+BO)oC+h(Y(®)—1) v,

@ cwo =Cc, B)vg=Y(O) . 2.1

In addition, the function Y (f) can be chosen in such a way that
= 1), R) = 1 ai0) = wa(le). ®) = [ ¥ 0u(iedx =T,0) = 1.

We give a definition of the regularity of the model based on the following representation of the density process as
exponential martingale:

p0) = E(M8)),
where

Y(6)—a

M(@):ﬁ(e)-x“+<Y(9)—1+ T

1{0<a<1}) * (U —v) € Mioe(P), (2.2)

& (M) is the Dolean exponential of the martingale M (see, e.g., [19]). Here X€ is a continuous martingale part of X
under measure P.
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We say that the model is regular if for almost.all (w, t, x) the functions 8 : 0 — B;(w;0)andY : 0 — Y(w, t, x; 0)
are differentiable (notation S(0) = % B®), Y(O) = %Y (0)) and differentiability under integral sign is possible.
Then

ad .
FY) Inp®) = L(M(©0), M(©)) = L) € Mioc(Fp),

where L(m, M) is the Girsanov transformation defined as follows: if m, M € Mjo(P) and Q < P with 4¢ IF P =EM),
then

Lim, M) :=m — (1+AM)"" o [m, M] € Mioc(Q).

It is not hard to verify that

L©®) = B©O) - (X = BB) o C) + D(O) * (1 — ve), (2.3)
where
Y(@) a(d)
d0) = Y0 + T—a@®

with I{49)=1ya(8) = 0, and 0/0 = O (recall that Y(O) =a(9)).
Indeed, due to the regularity of the model, we have

a®)

M@®)=B@®) - X+ (Y(e) 1<0<a<1>) * (1L — V)

and (2.3) simply follows from (1.16)—(1.18) of [22, Part I] with

0
26 = Y(©O) — 1+ “(1)—1<0<a<1),
a
. (o)
v =70 g,

The empirical Fisher information process is E(@) = [L(), L(9)], and if we assume that for each @ € R!L(9) €
(Pp), then the Fisher information process is

1;(0) = (L(©), L(©));.

loc

3. Recursive estimation procedure for MLE

In [14], a heuristic algorithm was proposed for the construction of recursive estimators of unknown parameter 6
asymptotically equivalent to the maximum likelihood estimator (MLE).

This algorithm was derived using the following reasons:

Consider the MLE § = (6,) >0, Where 9, is a solution of estimational equation

L) =0.

The question of solvability of this equation is considered in [22, Part II].
Assume that

(1) foreach® € RL, I,(#) — oo ast — oo, Py-a.s., the process (2(9))1/2(@ — 0) is Py-stochastically bounded and,
in addition, the process (@) (>0 s a Pyg- semlmartingale;

(2) for each pair (9’, 6) the process L@®) € MIOC(PQ/) and is a Py-special semimartingale;

(3) the family (L(G) 6 € R') is such that the Ito—Ventzel formula is applicable to the process (L(z, 9,)),>o w.r.t. Py
for each 6 € R';

(4) foreach® € R! there exists a positive increasing predictable process (y;(6)):>0, Yo > 0, asymptotically equivalent
to 1,7 1(0), i.e.

n@L©e) %1 ast - oo
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Under these assumpt1ons using the Ito—Ventzel formula for the process (L (¢, QI)) >0 we get an “implicit” stochastic
equation for 6= (9t)t>0 Analyzing the orders of infinitesimality of terms of this equation and rejecting the high order
terms we get the following SDE (recursive procedure)

do; =y (0,-)L(dt, 0,-), (3.1

where L(dt, u;) is a stochastic line integral w.r.t. the family {L(¢, u), u € R, t € R.} of Py-special semimartingales
along the predictable curve u = (u;);>0.

Note that in many cases under consideration one can choose y;(6) = (1,_1 @)+ 1D~ ! orin ergodic situations such
as i.i.d. case, ergodic diffusion one can replace I;(6) by another process equivalent to them (see examples).

To give an explicit form to the SDE (3.1) for the statistical model associated with the semimartingale X assume for
a moment that for each (u, 8) (including the case u = 6)

| ()| * € AL (Pp). (3.2)

Then for each pair (u, 8) we have

Bu) % (1 — vy) = B(u) * (4 — vo) + @(m( YE@;) . v,

Based on this equality one can obtain the canonical decomposition of Py-special semimartingale L(u) (w.r.t.
measure Pyp):

. . Y
L(u) = Bu) o (X = B(0) o C) + P(u) * (u — vg) + Bu)(B(O) — B(u)) o C + ¢(u)<1 - ﬂ) * Vg

Y (©0)
(3.3)
Now, using (3.3) the meaning of L(dt, uy) is
t t t
/ L(ds.uy_) = / By )d(XC — B(8) 0 C)s + / / B(s. x. s ) — vg)(ds, dx)
0 0 0
t t
4 / Bolus) (B (8) — B uy))dCs + / / @(s,x,um(l—M)veus,dn.
0 0 (s, x,0)
Finally, the recursive SDE (3.1) takes the form
t t
6, = 0 + /0 s (05 iy (6, )d(XE — B(0) 0 C); + fo / vy (65 B(s. x. 65 (. — ve)(ds. dx)
t
+ / Y5 (@B (05) (Bs(8) — By (6:))dCy
Y (s, x, 9; )
/ /VS(QS YD(s, x, 04— )( - YGs.x.0) >v9(ds,dx). (3.4)

Remark 3.1. One can give more accurate than (3.2) sufficient conditions (see, e.g., [21,19]) to ensure the validity of
decomposition (3.3).

Assume that there exists a unique strong solution (6;);>0 of the SDE (3.4).

Fix arbitrary # € R!. To investigate the asymptotic properties, under measure Py, of recursive estimators (6;);>0
as t — 0o, namely, a strong consistency, rate of convergence and asymptotic expansion we reduce the SDE (3.4) to
the Robbins—Monro type SDE.

For this aim denote z; = 6; — 6. Then (3.4) can be rewritten as

t
=20+ /o V5O 4 25)BO + 25-) (B (6) — Bs (6 + 25-))dC

t
+ / f Ys(0 +z5-) P(s, x, 0 + zs_)<1 - M)ve(ds, dx)
0 Y(s,x,0)
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t
+ [ 5@+ 2080 + 2040 - p@) o O,
0
t
+ / / Vs (0 + 25-) P(s, x, 0 + z,-) (L — vp)(ds, dx). (3.5)
0

For the definition of the objects K?, {He (u), u € Rl} and {M" (u), u € Rl} we consider such a version of
characteristics (C, vg) that

C,=c% o AY,
vo(w, dt, dx) = dA?Y B ,(dx),

where A? = (A?)zzo € Al'gc(Pg), = (cf),zo is a nonnegative predictable process, and Bg’,(dx) is a transition
kernel from (2 x Ry, P) in (R, B(R)) with B, ,({0}) = 0 and

AAYBY (R) < 1
(see [21, Ch. 2, §2, Prop. 2.9]).

Put K¢ = A9,
0 . 0 Y(t,x,0+u)\ ,

HY (u) = y1(0 + )] B1(6 + u)(B1(6) — B (0 + u))ct +/ Bt x,0 +u)|1— Yo B,
3.6)

t t

MO (t,u) = / Vs (O + u)Bs (0 + u)d(X — B(6) o O); +/ /ys(e +u) (s, x,0 4+ u) (1 — vp)(ds, dx).

0 0

3.7

Assume that for each u, u € R, M?(u) = (M (¢, u))>0 € Mlzoc(PG)- Then
t t
(M (), = / (750 + ) By (0 + u))?cld A + / 2O + u)( f P2 (s, x, 0 + u)Bf,,s(dm)dAf”
' ! 2 0 2 ' 0
+ /(; ve (0 + u)Bw,,(R){/ D7(s, x, 0 + u)q,, ;(dx)

2
_ as(e)(f &(s, x,0 +u)qf,’s(dx)> }dAf’d,

By (41)
where a;(0) = AAYBY (R), g} (dx)Li4,0)~0) = W(I:) lia,6)>0)-

Now we give a more detailed description of ®(0), I(9), H? (u) and (M?(u)). This allows us to study the special
cases separately (see Remark 3.2 below). Denote

dvg qf)’[(dx) .
dve Go,i(dx)
Then

= F(0),

= Joui(x,0) (= fi(0)).

0
Y(0) = F(0)Ija=0) + % F @) a=0)

and
. . ao) a) .
Y(0) = F(0)Ij4=0) + <7 fO)+=——= f(9)> I{a>0)-
Therefore
F(0) 1) a) }
P0O) = — I1y— Iig- 3.8
= F @) le=0 {f(9) T a@a —a@y | (3-8)

with Ii46)>0 f % qg(dx) =0.
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3(0) — FO) . LO) . ps a() b
Remark 3.2. Denote B(0) = £°(6), 75y = €7 (0), o =0, s@ya—amy =€)
Indices i = ¢, m, 8, b carry the following loads: “c” corresponds to the continuous part, to the Poisson type
part, “56” to the predictable moments of jumps (including a main special case—the discrete time case), “b” to the
binomial type part of the likelihood score £(8) = (£°(0), £7(0), £5(0), £°(9)).

In these notations we have for the Fisher information process:

66 2

t t
1o = [@orac+ [ [wresors, @i
0 0
t t
+/ Bf)ys(R)[/(Kf(x;9))2qg,s(dx)}dAf'd+/ (€2(0))*(1 — ag(0))d A%, (3.9)
0 0
For the random field H? (1) we have

H () = y,(6 + u){ef(e +u) (B (0) — B (6 + w))c?

Fi(x; 0 +u)
+ /E;T(X, 6 + M)(] — W)}Bz,l(dx)I{AA?=0}

n {/ 03 0+ gl (dx)e O + u) @ (0) ;c(‘;()e +u) }Bg,,(R)I{AA%O}. (3.10)
t

Finally, we have for (M ?(w)):
t
(MP () = (y(0 +uw)ec O + u))2 ? oAl + / y2(6 + u) /(ef(x; 0 +u))*BY (dx)d A%
0
t
+ / v + u)Bf),s(m{ / (€3 (x; 0 + ) + €20 +u))?q] (dx)
0

2
— ay <e>< f (€2 (x: 60 +u)+£°0 + u))q;ﬂ,swx)) }dA?’d. (3.11)

Thus, we reduced SDE (3.5) to the Robbins—Monro type SDE with K ,9 = A?, and H? () and M (u) defined by
(3.6) and (3.7), respectively.
As it follows from (3.6), (3.10)

H[G(O) =0 forallt >0, Py-a.s.
As for condition (A) to be satisfied it is enough to require that for all t > 0, u # 0 Py-a.s.

B0 + u) (B () — Bi(0 +u)) <0,

F(lsx19+u) F(t,x,e—i—u) P
(/ F(t,x,0 +u) <1 - F(t,x;0) )Bw,z(dx)>1{AA§)=0}u <0,

ft,x; 0 +u)
(f . jc 9+u) g(dx)> taaf-ot <0

a; (0 +u)(a(0) —a; (6 +u)u <0,

and the simplest sufficient conditions for the latter ones are the strong monotonicity (P-a.s.) of functions §(6), F(6),
f(0) and a(6) w.rt. 6.

4. Main results

We are ready to formulate main results about asymptotic properties of recursive estimators {6;, t > 0} as t — o0,
(Pp-a.s.), which is the same of solution z;, t > 0, of Eq. (3.5).
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For simplicity we restrict ourselves by the case when semimartingale X = (X;);>0 is left quasi-continuous, so
v(w; {t}, R) =0forallt > 0, P-as., and A? = (A}Q)zzo is a continuous process. In this case

HE () = 110 +u>{Bt(9 + 1) (B (0) — By (6 + )’ +/ £ 0 4 ) (1 G +”))BZ,,<dx)},

Fi(x;0 +u) Fi(x; 0)
4.1)
' . t Fy(x: 60 + u) 2
(M W), = /0 (o6 + w)fi (6 + 1)2d A° + /0 y3<9+u)< / (m) Bz,swx))dAf, “.2)
r t F (x:6) 2
1,(0) = 0))*c?d A’ f/ o By, s(dx)dAY. 4.3
1(0) fo (Bs(0)) cgdAg + A F(.0) w,s (dX)d A (4.3)
Theorem 4.1 (Strong Consistency). Let for all t > 0, Py-a.s. the following conditions be satisfied:
(A) H?(0) =0, H? (w)u < 0,u #0,
B) h? (n) < Bl@(l + u?), where BY = (B,e),zo is a predictable process, Ble >0, B’ o Ago < 00,
d{M° W),
h () = ——=L, 44
¢ () A7 (4.4)

(C) foreache, e > 0,

inf |H®(uyu| o A%, = o0.
e<lul<i

Then for each 6 € R!

6, —>0 (or zz > 0), ast— o0, Py-a.s.

Proof. Immediately follows from conditions of Theorem 3.1 of [16] applied to prespecified by (4.1)-(4.3)
objects. [J

In the sequel we assume that for each 6 € R!

Py ( lim Lo _y =1,
t—00 IZ(Q)

from which it follows that y;(6) = Ifl(é?). Denote

o dLO) ., / Fi(x;6)\?
8= gqr = BO e+ ( F,(x;9)> By, (dx). (4.5)

We assume also that z; — 0 ast — oo, Py-a.s.

Theorem 4.2 (Rate of Convergence). Suppose that for each §, 0 < § < 1, the following conditions are satisfied:

H9
o g0 + - ! (u) N u ?é O,
Q) f [3 8 _ Zﬁ?(z,)] dA® < 0o, Py-as., where B (u) = uog 4.6)
o = I —im W, g
u—0 u

(ii) f Oo(lt(e))‘shf(zt)dA? <00, Py-as.
0

Then for each € R', 8,0 <6 < 1,

I,‘S(Q)z,2 — 0 ast — 0o, Py-a.s.
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Proof. It is enough to note that conditions (2.3) and (2.4) of Theorem 2.1 from [17] are satisfied with 7;(6) instead of
¥, 88 /1, () instead of r} and B¢ (u) instead of B; (u). O

In the sequel we assume that for all §,0 < § < %,
If(e)zt — 0 ast— oo, Py-as.
It is not hard to verify that the following expansion holds true
0

‘ R? 4.7
1/2 r>
(L),

1/2
12©0)z =
where LY, R? will be specified below.
Indeed, according to “Preliminary and Notation” section of [17]
H@
Ef = — lim ﬂ =
u—0 U

—17 0!

Further,

_—00 o _ ! -1 dl(9) 0 _
B o Al _/O 1710) A0 dA? =1In1,(0).

Therefore
r? =e (=B’ 0 A% = 1,(0) (4.8)
and
t
LY = /0 rlam’(s,0)

with

t t
(L%, = / (I'H?a(M%(0)), = / I2O)I72(0)dI;(6) = 1, (6). (4.9)
0 0
Finally, we obtain

—1/2 1/2
X =1L =17 0). (4.10)
As for Rf, one can use the definition of R, from the same section by replacing of objects by the corresponding objects
. . /o ) -0 0
with upperscripts “0”, e.g. 8, by 8,, L; by L, etc.
Theorem 4.3 (Asymptotic Expansion). Let the following conditions be satisfied:
() (L?), is a deterministic process, (L?)ss = 00,

(i) there exists e, 0 < ¢ < %, such that

. gt
<L9>,/0 1BY — BE I 5 (O0) (L) dA? — 0 ast — oo, Py-as.,
(iii)
(L7), /OZIZZ(Q)(”f(ZM)—Zhﬁ(zs,O)Jrhs(o, 0)dA’ 20 ast — oo,
where
1Y (u, v) = d{M° (), M° () .

dA?
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Then in Eq. (4.7) for each 6 € R

Py
RZ20 ast— oo.

Proof. It is not hard to verify that all conditions of Theorem 3.1 from [17] are satisfied with (L?), instead of (L);,
ﬂf (u) instead of B;(u), 19_1(9) instead of y;, A? instead of x;, Ff instead [, and 111/2(9) instead of x;, h? (u,v)
instead of A, (u, v), and, finally, PY instead of P. O

Remark. It follows from Eq. (4.7) and Theorem 4.3 that, using the Central Limit Theorem for martingales

120)@6, —6) S N, 1.

5. Recursive procedure for M -estimators

As stated in previous section the maximum likelihood equation has the form
L(6) = L,(Mg, My) = 0.
This equation is the special member of the following family of estimational equations
Li(me, Mp) =0 (.1

with certain P-martingales mg, & € R;. These equations are of the following sense: their solutions are viewed as
estimators of unknown parameter 6, so-called M-estimators. To preserve the classical terminology we shall say that
the martingale my defines the M -estimator, and Py-martingale L(mg, Mp) is the influence martingale.

As it is well known M -estimators play the important role in robust statistics, besides they are sources to obtain
asymptotically normal estimators.

Since for each 6 € R; Py is a unique measure such that under this measure X = (X;);>0 is a semimartingale
with characteristics (B(6), c(0), vp) all Pg-martingales admit an integral representation property w.r.t. continuous
martingale part and martingale measure (1 — vy) of X. In particular, the P-martingale My has the form (see Eq.

(2.2))

My = B(O) o X5+ % (u—1), (5.2)
where

Wi, x,0) =Y, x,0) — 1 + % L0<a<1)
and mg € Mjoc(P) can be represented as

m(0) = g(®) o X+ G(®) * (u—v) (5.3)

with certain functions g(0) and G (6).
It can be easily shown that Py-martingale L(mg, Mp) can be represented as

L(mg, Mg) = on(0) - (X — B(6) 0 C) + D () * (11 — vp), (5.4

where the functions ¢,, and @, are expressed in terms of functions (0), ¥ (0), g(6) and G (9).
On the other hand, it can be easily shown that each Pg-martingale My can be expressed as L(mg, My) with P-
martingale 771y defined as

Mg = L(My, L(—Mg, Mp)) € Mioc(P)

(since % = E(L(—My, Myp)), according to the generalized Girsanov theorem L(ZVI(;, L(—My, Mp)) € Mioc(P)).
_Therefore without loss of generality one can consider the M-estimator associated with the parametric family
(My, 6 € R) of Py-martingale as the solution of the estimational equation

M;(6) = 0. (5.5)
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In the sequel we assume that for each 6 € Ry, M@ e M? (Pp). Assume also that there exists a positive decreasing

loc
predictable process ;(0) with 5(6) = 1 such that y; (9)(M9); ﬂ; last — oo.

Now using the same arguments as in Section 3 we introduce the following recursive procedure for constructing
estimator (6;, ¢ > 0) asymptotically equivalent to the M-estimator defined by relation (5.5) as the solution of the
following SDE

db, = 7,(0)M (d1, 6,). (5.6)
To obtain the explicit form of the last SDE, recall that ]\719 has an integral representation property

M (0) = §(0) o (X — B(O) 0 (X)) + DO) * (1t — vp).
We can obtain the canonical decomposition of Py-semimartingale A71z (u), u € R' (w.rt. measure Py)

M) = §(u) o (X = B(6) 0 C) + $(u) x (1 — vo)

+ [P (BO) — Bw)lo C + Zs(u>(1 yi@;

Based on the last expression we can derive the explicit form of SDE (5.5)

)*(M—Va)

t t - -
0 = 6o +/0 Vs (059 (s, 0s-)d (X — B(0) o C) +/0 /%(QS—)QB(& x, 05-) (e — vp)(ds, dx)

1 ~
~|—/ Vs 0s)@(s, 05-) (Bs (0) — Bs (05-))dCs

//)/S(Q )&, x. 6, )( Yy(isxxee))>v@(ds,dx). (5.7)

To study the asymptotic properties of the solution of this equation (5[, t > 0) (e.g. consistency, rate of convergence,
asymptotic normality) is more convenient to rewrite this equation as (z; = 6; — 0)

t
=20+ / Vs(O +25-)9(s,0 + 25 )d (X — B(0) o C)
0
t ~
+ / f Vs (0 + 25-) P(s, x, 0 + z,-) (0 — vp)(ds, dx)
0
t
+ / Vs (0 +25-)@(s, 0 + 25— ) (Bs (0) — Bs (05 + 25-))dCs
0

! ~ Y -
+/ /%(9+zs)¢(s,x,0+zs)<l —M>ve(ds,dx). (5.8)
0 Y(s,x,0)

6. Examples

To make the things more clear let us begin with the simplest case of i.i.d. observations.

Example 1. Let {pg, 6 € R} be the family of probability measures defined on some measurable space (X, 13) such
that for each pair 0, 0’, ps ~ por.

1 .
Put 2 = X®, F, = B(X"), F = B(X®), Py = pg x pg x ---. Then for 0, 0', Py ~ Py. Fix some 6y € R; and
denote p = pg,. Letdpg/dp = f(x, 0). Then the local density process

Pu(®) = ”9—1"[f<x,,9> Ea(Mp), 6.1)
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where
M@©) =Y (f(Xi,0) = 1)
i=1

is a P-martingale. Here (X,),>1 is a coordinate process, X, (w) = x,.
Assume that for all x, f(x, #) is continuous differentiable in # and denote % f(X,0) = f(X,6). Assume also

that % [ f(x,0)p(dx) = [ f(x,0)p(dx). Then M, () = Y }_, f(X;,6) is a P-martingale.
In these notation the MLE takes the form

. X, 0
Ly(M(6), My) = Z?EX 9;

The Fischer information process
1(9) = (L(Mg, Mg)) = nl (6), (6.2)

where 1(0) = Ep (%)2, assuming that the last integral is finite.

The recursive estimation procedure to obtain the estimator 6,,, asymptotically equivalent to MLE is well known:

1 f(Xny en—l)
oo ' 6.3
1 nl(6,-1) f(Xn, On—1) -

Let us derive this equation from the general recursive SDE.
For this aim consider the process S, = Y *_; X;, n > 1. This process is a semimartingale with the jump measure

(@, [0,n] x B) =" Iix,cn)

i<n

and its Pg-compensator is

vg(w, [0,n] x B) = ZP(;(X € B) —n/ f(x,0)p(dx).

i<n

Note that a,(0) = v(w, {n}; X) = 1 foralln > 1and 6 € R;.
It is obvious that vg = Y - v, where Yy (w, 1, x) = f(x, 0). Besides,

Yoy a® _ f(.0)
Y@ 1-a@®) [0

At the same time the general recursive SDE for this special case can be written as

1 (X Opn—1) 1 f(x,u) f(x,u)
911 = en—l + f ol - f f f(x, e)d/”u:@,_]-
nl(Op-1) fCon,Op—1) nlO—1) J [l u) f(x,0)
But f f(x, u) dp = 0 and thus the last term equals zero and we come to Eq. (6.3).
In terms of z,, = 6, — 6 Eq. (6.3) takes the form

P0) =

1 1
ih=2n-1+———b0O,z2p—1) + ———— Amy,
! n-l nl 0+ z,-1) ( n-1) nl 0 +z,-1) "
where
by = [ L5 royan.  Amy = Amy@).  Amy =2 b,
Jx,u) S x,u)
Concerning M -estimators recall that by the definition the estimational equation is
L,(m(6), M(©)) =0, (6.4)

where m(0) is some P-martingale, m, () = ZiSn g(X;, 0) with fg(x, 0)dp = 0.
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Eq. (6.4) can be written as
Z 8(Xi,0)
S f(Xi0)
Thus, without loss of generality, we can define M-estimator as the solution of the equation
M, (0) =) ¥(X;,0) =0, (6.5)
i<n

where
/ Y, 0)f(xi,0) p(dx) =0,  (M(6)), =n f Y2(x,0) f(x,0) u(dx) = nly ().

Now using the same arguments as in the case of MLE we obtain the following recursive procedure for constructing
the estimator asymptotically equivalent to the M-estimator defined by (6.5)

1
6, =6,_ — Y (X, 0y—1).
n h—1+ nllﬁ(gn—l) W( ns Yn 1)

Example 2. Discrete time case.

Let Xo, X1, ..., X,, ... be observations taking values in some measurable space (X, 5(X)) such that the regular
conditional densities of distributions (w.r.t. some measure p) f;(x;, 0|xi—1,...,x0), i < n,n > 1 exist, fo(xg,0) =
fo(xo), 0 € R!is the parameter to be estimated. Denote Py corresponding distribution on ({2, F) = (X, B(X*)).
Identify the process X = (X;);>0 with coordinate process and denote Fo = o(Xo), F, = o (X;,i < n). If
v =v(Xi, Xi—1, ..., Xo) is ar.v., then under Eg (/| F;_1) we mean the following version of conditional expectation

Eg(W | Fi1) = / Yz, Xi—1,...,X0) fi(z,0 | Xi—1, ..., Xo)u(dz),

if the last integral exists.
Assume that the usual regularity conditions are satisfied and denote

0 .
30 Jitxi, 01 xi—1, ..., x0) = fi(x;, 0 | xi—1, ..., X0),
the maximum likelihood scores

L;(0) = ?(X,,0|Xl 1. X0)

and the empirical Fisher information
n
L(0) =Y Eg(70) | Firv).
i=1
Denote also
bn (8, u) = Eg(1n(6 +u) | Fu-1)
and indicate that foreach 6 € R, n > 1
b, (0,0) =0 (Py-a.s.). (6.6)
Using the same arguments as in the case of i.i.d. observations we come to the following recursive procedure
On = Op—1 + 1, On-ln(6s—1), 60 € Fo.

Fix 0, denote z,, = 6,, — 0 and rewrite the last equation in the form

Zn = 2n—1 + L7104+ 20— 1)bn (0, 2a—1) + 1,10 + z4—1) Amy,
0 = 9 - 6’

where Am, = Am(n, z,—1) with Am(n,u) = 1,0 +u) — Eg(1,(0 + u)|Fn-1).

(6.7)
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Note that the algorithm (6.7) is embedded in SDE (1.1) with
Hy(uw) = 1,0 +wby(0,u) € Fumy,  AK, =1,
AM(n,u) = 1710 + u)Am(n, u).

This example clearly shows the necessity of consideration of random fields H, («) and M (n, u).
The discrete time case was considered by T. Sharia in [10,11].

Example 3. Recursive parameter estimation in the trend coefficient of a diffusion process.
Here we consider the problem of recursive estimation of the one-dimensional parameter in the trend coefficient of
a diffusion process & = {&;, t > 0} with

d&§ = a(§,0)dt +o (&) dw, o, (6.8)

where w = {w;, ¢t > 0} is a standard Wiener process, a(-, 8) is the known function, 6 € © C R is a parameter to be
estimated, © is some open subset of R, o2(+) is the known diffusion coefficient.

We assume that there exists a unique weak solution of Eq. (6.8).

For each 6 € © denote by P? the distribution of the process & on (Cjo,c0), B)-

Let X = {X;, t > 0} be the coordinate process, that is, for each x = {x;,# > 0} € Cj0,00), X:(x) =X, > 0.

(loc)

Fix some 6 € © and assume that for each 6’ € @, P? PY . Then the density process p;(X, 0) can be written

as

0 t — / — !
(X 0) = %(X):exp{/ a(Xs,0) —a(Xs,0") (dX; a(XS,O)ds)}
t

o (Xy) o(Xy)

1/'<a(xs,9)—a<xs,e/>>2
- ds.
2 0 U(Xs)

Recall thatif for all > 0 P%-a.s.

1
/ o2(Xg)ds < oo, 6.9)
0

then the process {X, — fot a(Xs,0)ds, t > 0} € MIZOC(PQ) with the square characteristic fé o2(Xy)ds.
Under suitable regularity conditions if we assume that for all t > 0 P?-a.s.
L a(Xy,0)\?
/ (u) ds < oo, (6.10)
0 o(Xy)

we will have

{il (X 9)—/Z<M)d(x — a(X,, 0)ds) t>0} M2 (P%)
90 n oy ’ - 0 O'(XS) s a S s), jtl € loc )

where a(-, 0) denotes the derivative of a(-, 6) w.r.t. 6.
Below we assume that conditions (6.9) and (6.10) are satisfied.
Introduce the Fisher information process

[T (aX, 0\
It@)—/é (m) ds.

Then, according to Eq. (3.4), the SDE for constructing the recursive estimator (6;, t > 0) has the form

a(X:, 61 dXC+d(Xz,9z)

d@t = It(et)|: UZ(XX) t O’z(Xt)

(a(Xt,0) —a(Xy, 9;))6”] (6.11)
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Fix some 6 € O. To study the asymptotic properties of the recursive estimator {6;, 1 > 0} as t — oo under measure
PY let us denote z; = 6, — 6 and rewrite (6.11) in the following form:

a(X;, 0+ z) a(X, 0+ z)
dz; = 1;(0 — X4 —— =7
2t 1 ( +Zt)|: ;T o2(X,)

52(X.) (a(Xy,0) —a(Xt,0+z;))dti|. (6.12)

In the sequel we assume that there exists a unique strong solution of Eq. (6.12) such that

! a(Xs, 0+ 25) 2
{/O 150 + zy) defv t > O} € M]OC(PG)’

that is, for each t > 0 P?-a.s.

L, a(Xs, 0 +25)\’
/OIS(Q-i-Zs) <W> ds < oo.

To study the asymptotic properties of the process z = {z;, ¢ > 0} as t — 0o (under the measure P?) one can use
the results of Theorems 4.1-4.3 concerning the asymptotic behavior of solutions of the Robbins—Monro type SDE

t t
2t =ZO+/ Hs(Zs—) sz +/ M(ds, Zs—)- (613)
0 0
Note that Eq. (6.13) covers Eq. (6.12) with K; = ¢,
1(X;, 0 +
H;(u) = HY () = 1,0 + u) % (@(X;,0) —a(X;,0 +u), H©0) =0, (6.14)
t

a(X;,0 +u)
02(Xt)

Let for each # € R the process M?(u) € M2 (P?). Then

loc

t
M) = M%) = {M%, u) = f L0 + u) dx¢, t > 0}. (6.15)
0

t
(M? (), M° (v)); = / (. v) ds,
0

where

d(st 0 + M)a(X[, 0 + U)

hy(u, v) = hY (u, v) = L0 + u) 1,6 + v) 200)

(6.16)

This problem is fully studied by Lazrieva and Toronjadze in [14].

Example 4. Let ({2, F = (Fi)i>0, P, Pg, 0 € R1) be filtered probability space and M = (M,);>0 be a P-martingale
with the deterministic characteristic (M);, (M)o = 00. Let for each 6 € R| Py be unique measure on ({2, F) such
that the process X (¢) follows the equation

Xi = Xo+a@)(M); + M;,

where a(0) is known function depending on the unknown parameter 6. Then for each pair (9, 6”), Py e Py. Fix some
6o € Rj. Then the local density process
d P 9,1‘

0) =
pr(0) dPsy.s

=& (M),

where
M;(0) = (a(®) — a(6o))(X; — a(bo)(M),). (6.17)

Assume that a(6) is strongly monotone function continuously differentiable in 6. Then

0 .
Li©) = =5 Inp;(0) = Li(M(0). M(©)) = a@)(X; —a(0)(M),)
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and the Fischer information process is
1L,©) = (L), L(©6)): = [a®)]*(M),.

Put y,(0) = [d(Q)]_zm = [a(6)172y,~" (with the obvious notation y; = (M); + 1). Therefore the recursive
estimation procedure to obtain estimator asymptotically equivalent to the MLE 6; is

_ ! 1 a(@) — a(by) ! 1 1 B
o=t + [ Gt S )+ [ e s A = a @), (6.18)
Denote z; = 6; — 6 and rewrite the last equation
. 1 a®) —a@ + zp) 1 1 3
CEM AT a0+ MG, 1 a@ e (T AOWD: ©19

Further, denote
1 a@) —a@ + z)
(M) +1 a(@ +z;)
! 1 1

Mz(9,u)=/0 o, 11 a0 ) d(Xy —a(0)(M);).

In these notation Eq. (6.19) is the Robbins—Monro type equation
dz; = Hi (0, z)d{M); + dM,(9, ;). (6.20)
Indeed, condition (A) of Theorem 4.1 is satisfied since

H;0,0)=0 and H;0,u)u <0 forallu #0.

H; (0, u) =

We study the asymptotic behavior of z; as ¢t — 0o under measure Py.
(1) Convergence: z; — 0 ast — oo Py-a.s.or ; — 6 ast — oo Py-a.s. (strong consistency).

Proposition 6.1. Let the following condition be satisfied

[a6 + w1 +u®) > c, (6.21)
where c is some constant depending on 0. Then

zz—> 0 ast — oo Py-a.s.
Proof. Let us check conditions (A), (B), (C) of Theorem 4.1. (A) is evident. Concerning condition (B) note that
| @
@@ +u)?Jo (M)s+1)?

(M, u)): = d{M)s

and

1 1
(@ +u)* (M), +D*

Then if we denote B, = ((M>++1)2’ taking into account Eq. (6.21) we simply obtain
t

hi,u) =

he(©,u) < B;(1 +u®) with Bo (M) < 00.
As for condition (C), we have to verify that for each ¢ > 0
a®) —a(® +u) /O" dM)  _ ~
o (M) +1

a® +u)
The last condition is satisfied if for each ¢ > 0
a@) —a@ +u)
a® +u)

1
<pu<-=
e<u<s

> 0,

1
e<lul<y

which holds since @ () is continuous. [
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(2) Rate of convergence. Here we assume that z; — 0 as t — oo Py-a.s.
Proposition 6.2. Forall §,0 < § < % we have

vz = (M) + 1%z — 0 ast — oo, Ps-as.

Proof. We have to check conditions (i) and (ii) of Theorem 4.2.
Condition (ii) is satisfied. Indeed, forall0 < § < 1

(M); < o0.

OO Sps -2
fo (M), + D10 + 0] s d
1

As for condition (i), it is enough to verify that for all §,0 < § < 5
© 0) —a(d +
f - |:5 — I(;—0) — M} d(M), < oo.
o (M) + 1 zra(@ +z;)

But [§ — I(;,—0) — % Iiz,201]" = 0 eventually since z; — 0. [

(3) Asymptotic expansion. Here we assume that for all §, 0 < § < % vz, — 0ast — oo Py-as.

Proposition 6.3. Let there exist some ¢ > 0, y > 0 and c(0) such that
la@® +u) —a® +v)| <clu—vlY (6.22)
forall (u, v) € O(0), then all conditions of Theorem 4.3 are satisfied and the following asymptotic expansion holds

true

(14 (M) P%a0)z = 1 4 Ry,
(L),

where R, — 0ast — oo P-a.s., Ly = [a(®)]" (X, — a(@)(M),).

Example 5 (Point Process with Continuous Compensator). Let {2 be a space of piecewise constant functions
x = (x)rsosuchthat xo = 0, xy = x,— +Oorl), F =o{x : x5, s >0} and F; = of{x : x3,0 < s < t}.
Let for x € 2

T, (x) = inf{s : s > 0, xy = n}

setting 7,,(00) = 00 if lim;—, 50 X; < 1. Let Too(x) = limy,—s oo Ty (X).
Note that x = (x;),;>0 can be written as

X =Y Igw<i)s

n>1

and so (x;);>0 and the family of o -algebras (F;);>0 are right-continuous.

Let for each 6 € R; Py be a probability measure on ({2, F) such that under this measure the coordinate process
Xi(w) = x; if o = (x1)s>0 is a point process with compensator A;(6) = A(0)A(t), where A(t) = A(t, w) is
an increasing process with continuous trajectories (Pg-a.s.), A(0) = 0, Pp{Axx = oo} = 1, and for each r > 0
P;(A; < o0) = 1, A(f) is a strongly monotone deterministic function, A(f) > 0, and A(f) is continuously
differentiable (denote A(0) = = A(9)).

. I . .
Assume that for each pair (0,0'), Py X Py . Fix as usual some 6y € R;p. Then the local density process

dP,
pr(0) = v P;O’; can be represented as

pi(0) = E(M(6)),

where

M;(0) = (

A0)

A6 1)(Xt — A(Go)Ar).
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Therefore L;(0) = % In p;(0) has the form

Li(6) = L(M(6), M(0)) = @ (X; — AO)A()
1(0) = Lt ) = a0 T .
The Fisher information process is
1,(0) = (L(M(6), M(0))); = A®) 2A9At
1(0) = (L(M(9), ()))z—% (0)A().
Put y,(0) = [—A% T Itis evident that

lim y,(0)1,(0) = 1.
t—>00

Note that the process (X;);>o is a Pp-semimartingale with the triplet of characteristics (A(6)A(z), 0, A(6)A(2)).
Therefore, according to Section 3,

A0 A 0
F6) = F(w.1,x,0) = ﬁ, 50) = ﬁ,
A@®)

) =00 =°0)=0, 70) = 6

Thus from (3.10) we obtain
1 AB) — A0 +u)
A +1  AO+u)

HY (u) =

MO (1, u)

1 4 1
- /0 1T 4O~ ABAW).

and the equation for z; = 6; — 6 is

1 A®B)— AG +2) 1 1

dz; = - dA(t) + - d(X; — AB)A1)), 6.23
R YO A@O + z) ® A +1 A0+ z) i @A) ©29
where (6;);>0 is recursive estimation satisfying the equation
1 A@®) — A6 1 1
6 O =3O gay+ —— L aex, - a@)AW).

TAO+1 A®l) A +1 A®)

As one can see Eq. (6.23) is quite similar to (6.19) with A(0) instead of a(0) and A(¢) instead of (M);.
Now if conditions (6.21) and (6.22) with A(0) instead of a(f) and A(¢) instead of (M), are satisfied, then the
asymptotic expansion holds true

. L
(A + DV2A0)zy = —— + Ry,
(L)

t

where R, — O ast — oo Py-a.s., L; = [A(@)]_l(X, — AB)A(D)).
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Abstract

Generalized stochastic integral from predictable operator-valued random process with respect to a cylindrical Wiener process in
an arbitrary Banach space is defined. The question of existence of the stochastic integral in a Banach space is reduced to the problem
of decomposability of the generalized random element. The sufficient condition of existence of the stochastic integral in terms of
p-absolutely summing operators is given. The stochastic differential equation for generalized random processes is considered and
existence and uniqueness of the solution is developed. As a consequence, the corresponding results of the stochastic differential
equations in an arbitrary Banach space are given.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: Ito stochastic integrals and stochastic differential equations; Wiener processes; Covariance operators in Banach spaces

1. Introduction

First results on the infinite dimensional stochastic differential equations started to appear in the mid 1960s. The
traditional finite dimensional methods gave desired results for Hilbert space case (see [1,2]), but they turned out
deadlock in the general Banach space case. Then, researchers began to develop the problem in such Banach spaces,
the geometry of which is close to the geometry of Hilbert space (see for example [3,4]). Important results are received
in the case, when the Banach space has UMD property (see [5—7]). But the class of UMD Banach spaces is very
narrow—they are reflexive Banach spaces. Stochastic analysis in UMD spaces intensively developed after the end of
the eighties of the lust century, but the class of Banach spaces, where the traditional methods give desired results, has
not yet extended. Numerous works are dedicated to this problem (see [8—10,6]). Therefore, it is greatly interesting to
develop the stochastic differential equations in an arbitrary Banach space.

The first step to investigate this direction is to construct the Ito stochastic integral in an arbitrary separable Banach
space. Stochastic integral for Banach space valued non random function by one dimensional Wiener process (the
Wiener integral) is constructed in [11]. Stochastic integral from operator-valued non-random process by the Banach
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space valued Wiener process is considered in [12]. In [13] is constructed the stochastic integral from operator-
valued (from Hilbert space to Banach space) non random function by the cylindrical Wiener process. There are also
considered the traditional conditions of the existence of the stochastic integral with relation to the geometry of Banach
space. The Ito stochastic integral in 2-uniformly smooth Banach spaces is considered in [3,14—16]. In [17] is shown,
that the property of definition of 2-uniformly smooth Banach space is equivalent to the martingale type 2 property.
Stochastic integral in UMD Banach spaces is constructed in [18,19,7]. In [20] is considered linear stochastic evolution
equations on some special Banach spaces. We define the generalized stochastic integral in an arbitrary Separable
Banach space for a wide class of non-anticipating operator-valued random processes by the cylindrical Wiener process,
which is a generalized random element (a random linear function or a cylindrical random element), and if there
exists the corresponding random element, that is, if this generalized random element is decomposable by the Banach
space valued random element, then we say that this random element is the stochastic integral. Thus, the problem of
existence of the stochastic integral in an arbitrary separable Banach space is reduced to the well known problem of
decomposability of the generalized random element. We give the sufficient condition of existence of the stochastic
integral using the L. Schwartz’s and S. Kwapien’s result in terms of p-absolutely summing operator (see [21,22]).

The second main problem to develop the stochastic differential equations in a Banach space is to estimate the
stochastic integral, which is necessary for the iteration procedure to prove the existence and uniqueness of the solution.
Such estimation is yet impossible in an arbitrary Banach space case. We consider the Banach space of generalized
random elements and introduce there the stochastic differential equation for the generalized random process. For this
situation, it is possible to use traditional methods to develop the problem of existence and uniqueness of the solution
as a generalized random process. Afterward, from the main stochastic differential equation in an arbitrary Banach
space we produce the equation for a generalized random process. As we have proved the existence and uniqueness
of the solution of this equation, we receive the generalized random process as a solution of the produced stochastic
differential equation. If this generalized random process is decomposable, then the corresponding Banach space valued
random process will be the solution of the main stochastic differential equation in a Banach space. Therefore, we have
also reduced the problem of existence of the solution of the stochastic differential equation in an arbitrary Banach
space to the problem of decomposability of the generalized random element.

The investigation of the stochastic differential equations in a Banach space takes place in three directions. They can
be described by means of the corresponding stochastic integrals in the equation. In the first (relatively) direction, the
integrand non-anticipating process takes its values in a Banach space and the stochastic integral is taken by the scalar
Wiener process. We considered this case in the paper [23]. In the second direction the integrand non-anticipating
process is operator-valued (from Banach space to Banach space) and the stochastic integral is taken by the Wiener
process in a Banach space. This case we investigated in the papers [24-26]. In the third direction the integrand is an
operator-valued non-anticipating random function from Hilbert space to Banach space while the stochastic integral is
taken by the cylindrical Wiener process in a Hilbert space. This article is devoted to this direction.

Now we give some definitions and preliminary results to realize our approach.

Let X be a real separable Banach space. X*—its conjugate, 3(X)—the Borel o-algebra of X, ({2, B, P)—a
probability space. The continuous linear operator L : X* — Ly(§2, B, P) is called a generalized random element
(GRE). (Sometimes the terms: linear random function or cylindrical random element are used). We consider such
GRE, which maps X* to a fixed closed separable subspace G C L({2, B, P). Denote M := L(X*, G)—the Banach
space of GRE with the norm || L[| = supj,« <; ILx*||z,. A random element (measurable map) £ : {2 — X is said to
have a weak second order, if, for all x* € X*, E(&, x*)2 < 0o. & we can realize as an element of M : Lex™ = (&, x7).
But in infinite dimensional spaces not every GRE may be represented by the Banach space valued random element.
The problem of finding the conditions under which the GRE is represented by the Banach space valued random
element is well known, otherwise also called the problem of decomposability of the GRE. This is the reason why
we allot the superiority to the term GRE; GRE is a generalization of the random element in the infinite dimensional
spaces. In the finite dimensional spaces every GRE is decomposable, thus, it is a random element. This term was early
used by many authors (see for example [27,28,2,22] p. 140). Likewise, the problem of decomposability of the GRE
is equal to the problem of extension of the finite additive (cylindrical) measure to the o -additive measure. This is a
reason why the term “cylindrical random element” appears.

Denote by M> the linear space of all random elements of the weak second order with the norm ||£]| = || Lg].
Therefore, we can assume M, C M.
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Let L € M;. Consider the map m; : X* — R', myx* = ELx*. my is linear and bounded, therefore m; € X**,
which is called the mean of the GRE L. When L € M5, that is, if there exists € : {2 — X such that Lx* = (&, x*),
then m € X (see [22] Th.2.3.1), and it is the Pettis integral of &£. Further we consider the GRE with the mean 0.

The covariance operator of L € M| is a symmetric and positive operator Ry : X* — X** (Rpx*, y*) = ELx*Ly*
for all x* and y* from X*. R = L*L. It is known that if L = Lg € M, then Ry maps X* to X (see
[22, Th.3.2.1]), and if R is a positive and symmetric linear operator from X* to X, then there exist ()c,f)kE N C X*
and (xg)reny C X such that (ka, .) = ;. ka = xi, and for x* € X*, Rx* Zk 1 {xk, x*)x (see [22, Lemma
3.1.1]). In general, for a positive and symmetric linear operator Ry : X* — X** (as G is a separable subspace
of L,(f2, B, P)), there exist (x,f)keN C X* and (x*)keny C X** such that (Rx,f,x;‘) = 8k, Rx} = x*, and for
x* e X* Rx* =32 L, X)X

Proposition 1. Let T be a GRE. There exist (x;)xen C X* and (x;")ren C X** such that f0r all x* € X*,
Zk VX X Txg, ETxy Tx (RTx,f,x;‘) = 8kj» Rrx; = x;*, Rrx* Zk VX, X)X Therefore, if
T is a Gaussian, then Txk, k=1,2,...are independent, standard Gaussian random variables.
Proof. Consider the covariance operator of the GRE T, Ry : X* — X**, Ry = T*T. Let (x)rxen C X* and
(xf")ken C X** be such that (Rrxjf,x;f) = 8, Rrx{ = x*, Rrx* = Y oo (x* LX), for all x* e X*
If we take up T x* = 3 l(x*,x,j*)Tx,’:, then E(Tx* — Tyx*)2 = E(Tx*)? — 2ETx*T,x* + E(T,x*)?* =
ke (7, 22 xk ) R g )R = 2R g )R = 0.

Therefore Tx Zk NEs xk)Txk

If 7 is a Gaussian GRE, then T'x; and T x,, are independent for all k # m as ETxTx,;, = (Rrx}[, xy,) = Skm =
0. O

A family of GRE (L;);¢[0,1] is called a generalized random process (GRP). A weak second order Banach space
valued random process (&;);¢[0,1] can be represented as a GRP: Lg,x* = (&, x*). The GRP is called Gaussian, if for
allty,t, ..., 1, and xi“, xé‘ ..., X, the n-dimensional vector (L,le, L,zxg, ..., Ly,xy) is a Gaussian vector in R".

Definition 1. The Gaussian generalized random process (Wg (7));c[0,1] in a separable Hilbert space H is called a
cylindrical Wiener process, if for all & and g from H, and ¢, s, from [0, 1], EWg (t)hWg (s)g = min(¢, s)(h, g).

Proposition 2. Let (Wg (t))se[0,1] be a cylindrical Wiener process in H. For any orthonormal basis (er)ken in
H, there exists the sequence of independent, standard, real valued Wiener processes wi(t) such that Wy (t)h =

Zk 1ek, Ywg (2).

Proof. For any orthonormal basis (ex)xcy the random processes Wy (f)ex, k = 1,2, ... are standard, one dimensional,
independent Wiener processes in H. Therefore, Wy (t)h = Wg(¢) Z,fil (h, ex)er = Z,fil (h,et)Wg(t)ey =
Y e (ek, hywi (1), where wi (1) = Wy (Her, k= 1,2, . O

Definition 2. The Gaussian GRP (7});¢[o,1] is called a generalized Wiener process in a Banach space X, if, for all x* €
X*, Tyx* is one dimensional Wiener process and for all 7, s from [0, 1] and y* € X*, ET;x*T;y* = min(z, s) (Rx*y™),
where R : X* — X™** is the covariance operator of the GRE T7.

Let R be the covariance operator of the GRE T7, R : X* — X™** by the factorization lemma (see [22, Lemma
3.1.1]) we have R = A*A, where A : H — X**, H is a real separable Hilbert space.

Proposition 3. Let (T;)i¢(0.1] be a generalized Wiener process and R be the covariance operator of T, R = AA*.
A 1 H — X™. There exists the cylindrical Wiener process (Wg (t))ief0.1), in H such that T, = AWg(t) =
Z,fil Aejwi (1), where (ex)ken is an orthonormal basis in H and wi(t), k = 1,2,... is a sequence of one
dimensional independent Wiener processes. Therefore every generalized Wiener process in X is the “image” of the
cylindrical Wiener process in a separable Hilbert space H.

Proof. Let R = AA™ be the covariance operator of the GRE T] We have (xk )keN C X* and (x[")keny C X**

such that, (Rx;:,x;‘) = &, Rx,f = x,’:* and for x* € X*, Zk 1 xk , ** . By the definition of the
generalized Wiener process, T,x,’:, k=1,2,...areone dlmensmnal Wiener processes, and for all ¢, s from [0, 1] and
x;.‘, ET,x,’(“TSx; = min(¢, s)(Rx;(“x;’f) = &, j. Therefore Tyx; := wi(¢), k = 1, ... is a sequence of one dimensional

independent Wiener processes.
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Denote T, (1) = Y j_; Aexwi(r) = Y p_; x;*Tyxj. Then, for any x* € X*,
E(Tx* — T,(t)x*)* = E(T)x*)?> = 2ET,x*T,(t1)x* + E(T,(t)x*)*

n

n
t(Rx*, x*) =2t 3 (Rxf,x*) +1 Z(Rx;j,x,f)

k=1
=Y =23 Y = P a0
k=1 k=n+1

That is, Tix* = lim T, (1)x* = Y po (Aex, x*)wi (1) = Iim(ACQ_;_; exwi (1)), x*) = (AWg (1), x*). O

Remark 1. In [29] we have analyzed the definition of the Wiener processes in a Banach space, where we have
used the term ‘““canonical generalized Wiener Process” instead of the term “cylindrical Wiener process”. The term
“cylindrical random element” appeared in relation to the cylindrical measures in vector spaces, as cylindrical random
element (generalized random element) induces the finitely additive measure in a Banach space, which is naturally
defined in the cylindrical algebra. We mentioned above the reason why we use the term GRE. In our opinion this term
better responds to the purpose of the definition than the term “cylindrical random element”. As the term “cylindrical
Wiener process” is widely applied in literature, we also use this term here and intend to continue discussions on the
terminology.

Remark 2. If H = R" and (Wg(¢)):c[0,1] is n-dimensional standard Wiener process Wg (t) = (Wg(t)eq, ...,
Wh(t)e,) = (wi(t), walt), ..., wy(t)), then, for all linear operators A : R" — R", (AWH(#)):e[0,1] 15 a
Wiener process in R" with covariance operator R = AA™*. For infinite dimensional H and bounded linear operator
A: H — H, (AWH(@®))te0,11, AW (@) = ZZO:I Aeywyi(t) is a Hilbert space valued Wiener process with the
covariance operator R = AA*, if, and only if, A is a Hilbert-Schmidt operator. The generalized Wiener process in
X, Wtero,1 = (AWH(8))req0.1], A : H — X, is X-valued Wiener process, if, and only if, R = AA* is a Gaussian
covariance. The sum W; = Z,fil Aejwg (t) converges a.s. uniformly for ¢ in X (see [30,31,25]).

Remark 3. Wiener process in a Banach space was first considered by L. Gross [32]. He introduced for it a special
term—the measurable pseudonorm. The definition of the Wiener process introduced by L. Gross is unnatural in
comparison with the definition of the finite dimensional Wiener process. The definition of the covariance operator
of the Banach space valued random elements (see [33,22]) allows to consider Wiener process in a Banach space
analogous to the finite dimensional case.

2. Stochastic integrals
2.1. Stochastic integral of the Hilbert space valued random function by the cylindrical Wiener process

Let (Wg(2)):ef0,17 be a cylindrical Wiener process in H, (F;):c[o0,1]—Dbe the increasing family of o-algebras such
that (a) for all h € H, Wg(¢)h is F;-measurable for all ¢+ € [0, 1]; (b) Wy (s)h — Wy (¢)h is independent to the
o-algebra F; for all s > . F; contains all P-null sets from 3. We say that (Wg (¢));c[0,17 is adapted to the family
(F)tefo,17- Consider the non-anticipating function ¢ : [0, 1] x 2 — H, thatis, ¢ is B([0, 1]) x B({2)-measurable and
¢(t) is Fy-measurable for all ¢ € [0, 1].

We define the stochastic integral for a non-anticipating function ¢ : [0, 1] x 2 — H, fol f 0 lol?dtd P < oo by
the cylindrical Wiener process (Wg (¢)):¢(0,1]-

If ¢(t, w) is a step function, ¢(f, w) = ZZ;(I) e X 0 =10 <t < - <ty =1, ¢4 1 2 —
H, k = 0,1,...,(n — 1), then the stochastic integral of ¢ by the (Wg(#))c[0,17 is defined by the equality
Jo @OdWr (1) = X320 (W (k1) — Wa (1), (1))

Let (h;);en be any orthonormal basis in H, then Wy (f)h; = w; (¢) are independent F;-adapted standard real valued
Wiener processes and fol pt)dWy (1) = Zn_l 21 iy @(1)Y (Wi (te1) — wi (7).

We have E(fy o(dWr(t)? = YTt — 1) X%, Elpy, hi)? = Y320 Elle@) Pty — 5) =
I Jo llo(, @) |2did P.
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The following lemma will be used to define the stochastic integral of non-anticipating function from L, ([0, 1] x
2, H).

Lemma 1. For any non-anticipating function ¢(t, ®) € Ly ([0, 1] x §2, H) there exists a sequence of non-anticipating
step functions ¢, (t, w) € L2([0, 1] x £2, H) such that ¢, — ¢ in L2([0, 1] x §2, H).

Proof. Define ¢, (¢, w) = Y ;_,(¢(t, ®), hi)hi. We have

2
1 1 n 00
| Bl olPar = [ E|Y (000 mob =3 ot 00 bt | ds
0 0 k=1 =1
1 00 2 1 00
Z/ E Z (o(t, w), hi)hg dt:/ E Z ((p(t,a)),hk)2dt—> 0.
0 k=n+1 0 k=n+1

For a fixed k € N, let (¢xm)men be a sequence of real valued non-anticipating step functions such that
Gim — (@, h) in Ly([0, 1]x £2), when m — 00. Let gum = 4y Ghmhic. Then | gum—nl2, = Sk fo [ (0rom—
(¢, hx))?dtdP — 0. Therefore we can choose a subsequence (¢n)nen Of ((P)um)n.men converging to ¢ in
Ly([0,1] x 2, H). Lemma 1 is proved. O

Let ¢(t,w) € Ly([0,1] x {2, H) be a non-anticipating function. By Lemma 1, there exists the sequence of
step functions (¢y),en converging to ¢ in Lo ([0, 1] x {2, H). Then as E(fo1 O ()dWg(t) — (,om(t)dWH(t))2 =

fol Ell¢n — ¢ml*>dt — 0,n,m — oo, we can define the stochastic integral for an arbitrary non-anticipating function
@1, ) € Lo([0, 1] x £2, H).

Definition 3. Let ¢(f, w) € Ly([0, 1] x £2, H) be a non-anticipating function. The limit of the sequence of the random
variables fol ©n(1)dWp (t) in Ly(£2) is called the stochastic integral of ¢ by the cylindrical Wiener process in H, and

is denoted by [} ¢(t)d W (¢).

We can naturally define the stochastic integral fot ©(s)dWg(s) for all + € [0,1]. It is easy to see that

fé P(s)dWg(s) = Y 52, fé((p(s), ex)dwy (s), where (eg)ren is an arbitrary orthonormal basis in H and (wy (t) =
Wu (t)er)ie[o,1], k = 1, 2. .. are independent one-dimensional standard Wiener processes.

2.2. Stochastic integral of operator valued random process by the cylindrical Wiener process

Let (F);ep0,17 be a filtration, (12, B, P), (Wg (1)):<[0,17 be the cylindrical Wiener process in H adapted to (F;)se[o,17,
X be areal separable Banach space. Consider the Banach space of linear bounded operators L(H, X)(L(X*, H)) from
H to X (from X* to H).

Definition 4. A function ¢(, ®) : [0, 1] x 2 — L(H, X) is called non-anticipating with respect to (F);¢[o,1, if

1. For all & € H the function (t X w) — ¢(t, w)h is measurable;
2. Forallh € H, t € [0, 1] the function w — ¢(t, w)h is F;-measurable.

Definition 5. We say that a non-anticipating function ¢(f,w) : [0,1] x 2 — L(H, X) belongs to the class
G(L(H, X)) if

1
wp [ [ e <o
0 JN

lell<1

where ¢*(t, ) is the conjugate of the operator ¢(f, w). We can define the norm in the linear space G(L(H, X)):
el = suppe<i fo Jo lo* @, @)x*|2dtd P.

Letp € G(L(H, X)) and take any x* € X*. ¢*x* maps [0, 1] x {2 into H, fol Jo l¢*x*|?dtd P < oo and it is non-
anticipating. Therefore, we can define the stochastic integral fol ©*(t, w)x*dWp (t) which is a real random variable

with variance [} [, ll¢* (1, @)x*||%dtd P. Consider the map Ty, : X* — La(2, B, P), Tyx* = [} ¢*(t, @)x*d Wy (¢).
T, is a GRE.
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Definition 6. Let ¢ € G(L(H, X)). The generalized random element T, : X* — Lo({2, B, P), Tyx* = fol ©*(t, w)
x*dWpg (¢) is called the generalized stochastic integral of the operator-valued random function ¢ with respect to the
cylindrical Wiener process (Wg (£)):e[0,1]-

Accordingly, we define the generalized stochastic integral T, (1)x* = fé ©*(s, )x*dWg (s), forall ¢ € [0, 1].

We have [y ¢* (s, @)x*d W (s) = Y o2, [2{¢* (s, 0)x*, ex)dwi (1), where w(t) = (Wy (1), ex), k = 1,2, ... are
one dimensional independent standard Wiener processes.

For any ¢ € G(L(H, X)) the generalized stochastic integral as a GRE exists.

Let o € G(L(H, X)), T, : X* — L2({2, B, P) be a generalized stochastic integral of ¢. Denote by L, : X* —
X** the covariance operator of the GRE T,,. It is easy to see that L, = T T,.

Theorem 1. The covariance operator of the generalized stochastic integral of an operator-valued random function
¢ € G(L(H, X)) with respect to the cylindrical Wiener process (Wg(t))ic[o,1] has the form Lyx* =

fol fQ o*x*dtd P and maps X* to X (the double integral is meant in the sense of Pettis).

Proof. Let us find the value of the operator L, on x* € X*. For any x]" € X*, we have
1 1
(Lyx™,x]) = ETyx*Tyx| = E/ (p(t,a))*x*dWH(t)/ @(t, 0)*x{dWpy (1)
0 0

1 1
= / / (p*(t, w)x*, 9™ (t, w)x]) pdtd P =/ / (po*x*, x])dtd P.
0 JN 0 JNR

Therefore the Pettis integral fol /. o 9@ *x*dtd P as an element of X** exists for all x* € X*.
Let (hx)ren be an orthonormal basis in H. Then

1 1 00
Lyx* =/ / (p(t,w)(p*(t,w)x*dthzf /gz)(t,a)) (Z(w*(t,w)x*,hwhk) didP

1 00
= / / Z(fﬂ(t,w)hk,x*)go(t,w)hkdth.
0 J82 o

Denote L((p") = fol Jo Yizile(t, @)hi, x*)p(t, w)hidtd P. Consider the random element phy : [0, 1] x 2 — X,
k=1,2,.... As phy is arandom element of the weak second order, its covariance operator maps X* to X and equals
Lix* = [} [olo(t, o)hy, x*)o(t, w)hydtd P.

Therefore, for all n and x*, L((p")x* belongs to X. As X is a closed subspace of X**, it is enough to prove the
convergence of the sequence Lg(o")x*, n=12,...,tothe Lyx* in X** for all x* € X*. We have

1 00
ILyx™ — LEx* = sup / /Q Y (ot @)hx, x*)g(t, )hy, x7)dtd P
0

Ixfli<1 k=n+1
1 0 1/2
< sup (// > (go(t,w)hk,xT>2dth>
i<t \Jo J2 27y
1 0 172
x(// Z<<p(t,w)hk,x*>2dtdp> — 0.
0 J2 T
As we have
1 o0 12
(// Z((p(t,a))hk,x*)2dth> — 0 and
0 Qk=n+l
1 00 1/2
sup <// Z(¢(:,w)hk,x;‘)2dtd13> < ||Lyx*|| < o0.
Ixfll<1t \JO J£2 257

Therefore pr”)x* — Lyx*,n — oo. Thatis L,x* € X. Theorem 1 is proved. [
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We defined the generalized stochastic integral for a wide class of non-anticipating operator-valued random
functions G(L(H, X)). The generalized stochastic integral from ¢ € G(L(H, X)) is GRE. This GRE T, is not
always decomposable. That is, there does not always exist a random element & : {2 — X such that Tyx™* = (&, x™),
x* e X*.

Definition 7. Let ¢ € G(L(H, X)) be an operator-valued non-anticipating random function. We say that a random
element & : {2 — X (if such element exists) is the stochastic integral of ¢ with respect to a cylindrical Wiener process
(Wa(t))iepo,17 if for all x* € X*T,x* = (£, x*) a.s. and write £ = fol o(t, 0)dWg(t).

Thus, the question of the existence of the stochastic integral is reduced to the problem of decomposability of the
GRE. This problem is equivalent to the problem of extension of the weak second order cylindrical measure to the
countable-additive measure. Therefore, to study the problem of the existence of the stochastic integral we can use the
results in the mentioned fields.

Now we give a sufficient condition of existence of the stochastic integral from the operator-valued non-anticipating
random process by the cylindrical Wiener process using the term of p-absolutely summing operators. In case of the
Banach spaces the role of the Hilbert—Schmidt operator plays the p-absolutely summing operator.

Definition 8. A linear operator A : H — X is called p-absolutely summing, if there exist a constant ¢ > 0 such that
foralln € N and hy, ha, ..., h, from H

n 1/p n 1/p
(Z ||Ahl-||f’) <c sup (Z(hi,hw’) :
i=1

IRl=1\;=1

If X is a Hilbert space, then for any p > 1 the class of the p-absolutely summing operators from H to H coincides
with the class of the Hilbert—Schmidt operators (see [34, Corr. 3.16 and Th.4.10]].

By the factorization lemma, the covariance operator L, factorized through separable Hilbert space L, = AA*,
A : H — X, if (ex)ren is the orthonormal basis in H, then there exists (x;)reny and (x,f)keN such that Aey = xp,
(xk, x7) = 8, j and Ly, = Y ey (X, X)Xk

Theorem 2. Let ¢ € G(L(H, X)) be an operator-valued non-anticipating random process, Lyx* = fol /. 0 PP*

x*dtd P be the covariance operator of the generalized stochastic integral of ¢ with respect to the cylindrical
Wiener process (Wy (t))ieio,11- If L, = AA* be such, that A : H — X is the p- abs01utely summmg operator
for any p > 2, there exists the closed subspace S C Ly({2, B, P) such that for all x* € X*Ty,x* € S and

S C Lp(£2,B,P) C L2({2, B, P), then the stochastic integral § = fol(p(t w)dWpg (1) exists, E|E||P < oo,
& = Z,fi] Xk f() (p *(t, a))xdeH(t) and the convergence is in L,($2, X), where Aey = xi, (X, x .) = &, j and
Ly, = Zl?il (X, X)X

Proof. By Proposition 1, for any x* € X*, we have T,x* = fol P*(t, 0)x*dWh () = Y po (xk, x*) fol @*(t, w)x
dWpg (t). Since T(px* € Sand S C L,(42, B, P), we can consider the identical map / : § — L,({2, B, P). By the

1
closed graph theorem, / is a bounded operator, therefore, there exists ¢ > 0, such that (E(T,x*)?)» < c(E (T(px*)2) 3

In a Hilbert space H consider the sum 7, = > j_, ek fol @*(t, w)x;dWpy (t). For all h € H, (n,, h) converges in
L,(f2, B, P) as

(E({nn, h) = (hm, h Ny = (

1
< (ex, h)/ o™ (1, a))xdeH(t)> )’
k=
PN
(E( p*(t, w)( (ek,h)x,f>) dt)ldt
0 k=n

1 1

m 2 3 m 5
c(E( (1, a))( (ek,h>x;;>> dt> = <Z(h,ek)2> — 0.
k=n k=n

IA
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Here we used the following equalities: (Lx}, x7) = & = ET,x[Tyx} = I3 Jole* @, w)xre*, w)x7)dtdP.
That is, (n,)nen is a sequence of the weak pth order random elements in A such that, for all & € H, the sequence
(Nn, h) convergesin L, ({2, B, P). As A is a p-absolutely summing operator, by the lemma 6.5.2 of [22], the sequence

Y iy Aex fol @*(t, w)x;dWp (t) converges in L,({2, X). Therefore, the stochastic integral £ = fol o(t, 0)dWg(t)
exists, & = ) oo Xk fol @*(t, 0)x;dWy(t) and E|E||P < o0o. O

Remark 4. Stochastic integral of operator-valued non-anticipating random process by the Wiener process in an

arbitrary Banach spaces we considered in [24] (see also [25]), where we gave the sufficient condition of existence
of the stochastic integral using p-absolutely summing operators.

Denote by MlH = L(X*, Lp(£2, B, P, H)) the Banach space of generalized random elements with the norm
ITI? = supyey<i [ ITX*|?dP < 00.1f @ : 2 — L(H, X) is such that forall x* € X*, [, [lo*x*|*d P < oo, then,
by the closed graph theorem, T, : X* — L2({2, B, P, H), T,x™* = ¢*x* belongs to the space MIH. Denote by Mf the
subspace of MIH of such GRE T, that ¢ : {2 — L(H, X) and fQ lo*x*||2d P < oo, for all x* € X*. Consider now
the family of linear bounded operators (T;);c[0,17, Ty : X* — L2({2, B, P, H) such that for all x* € X* the random

process T;x™ is non-anticipating and supyj,«| < fol fQ | T;x*||2dtd P < oo. Denote by TMlH the Banach space of such
family of operators (7;);¢[0,1]- We can define the generalized stochastic integral from (7;);c[0,1) € TM IH .

Definition 9. Consider the GRP (7});¢[0,1] € TM IH . The stochastic integral from (7});¢[0,1] by the cylindrical Wiener
process in H is the GRE defined by I7x* = fol T;x*dWg (¢), for all x* € X*.

It is easy to see, that
1 ©  pl
IrTx* :[ Tix*dWy (1) = Z/ (Tix™ (w), ex)dwi (1).
0 =170

‘We have

2
1 1
l7]* = sup E(f TzX*dWH(t)) = sup f / I T;x*||*dtd P.
lx*I<1 0 lx*<1J0 J2

Accordingly, we have the isometrical operator

o) 1
1TME > My I = Y /0 (T @), ex)dug (1.
k=1

3. Stochastic differential equations
3.1. Stochastic differential equation for generalized random process driven by the cylindrical Wiener process

Consider now the Banach space of GRE M and the stochastic differential equation for generalized random process
in it:

dT; = a(t, T)dt + B(t, T)d W (1), ey

with Fp-measurable initial condition Ty = L, where a : [0, 1] x M; — Mjand B : [0, 1] x M| — M]H.

Definition 10. A GRP (7});¢0,1] is called the strong generalized solution of Eq. (1) with the Fyp-measurable initial
condition Ty = L, if the following assertions are true:

for all x* € X*, a(t, T;)x™ and B(t, T;)x™ are B[O, 1] x F; measurable;

Efo1 (a(t, T)x*)2%dt + E fol | B(t, Ty)x*||>dt < oo; T,x* is continuous, F;-adapted random process and for all
t €[0,1] and x* € X*,

T,x* = Tox* + fota(s, T)x*ds + fol B(s, T)x*dWg (s) ass.
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Definition 11. We say that the stochastic differential equation (1) has a unique strong generalized solution, if
(T)tefo,17 and (T):e[0,17 are two solutions, then for each x* € X*,

P(w: T;(w)x* = T;(w)x* forallr €[0,1]) = 1.

The following theorem gives the sufficient conditions of existence and uniqueness of a strong generalized solution
to a stochastic differential equation for GRP.

Theorem 3. Suppose that the coefficients of the stochastic differential equation (1) satisfy the following conditions:
L lla(e )y, + 1B DIy < K20+ 1T1R,),
2 Mla(t, T) = alt, )3y, + 1B T) = B, Iy = KT = Sl

Then there exists a unique strong generalized solution (7});¢[o,1] to (1) with initial condition Ty = L, L € M and
for all x* € X*, Lx* is Fy-measurable. The GRP T : [0, 1] — M, is continuous.

Proof. To prove this Theorem we use the one dimensional technique which works here successfully. For all ¢ € [0, 1],

let Tt(o) = L and

t t
Tt(l’l)x* — Tt(o)x* +/ a(s, TS("_I))x*ds +f B*(S, Tv(n_l))x*dWH(s)a
0 0

t 2
”Tt(n—H) _ Tt(ﬂ)”%wl < 2 sup E </ (a(S, Ts(")) — a(S, TS(”*I)))X* dS)
0

lx*=1

t 2
+2 sup (E ( f (B*(s, T,") — B*(s, Tf””)))x*dWH(s)))
0

lx*(I<1
t t
< 2/ la(s, Ts(n)) —af(s, Ts(n—l))”%wlds + 2[ ||B*(S, Ts(ﬂ)) _ B*(S, Ts(n_l))”i,lHdS
0 0 1
t
< 2K2/O I, — 1"V 13, ds.

Then we have

1) () 2 sy [(E=9"D 02
I TR, < k3O / UZD 10— 102, as,
o (m—1D!
t 2 t 2
I — 1003, <2 ‘ [ a(s, TV)ds||  +2 ‘ / (B*s, T"dWy(s)| < 2K*(1+[|Toli3)-
0 M, 0 M
Consequently, IIY}(HH) - Tr(") II%,,] < pC"/n! for any positive p and C.
It is easy to see, that fé (B*(s, TS("))—B*(S, Ts("_l))x*)dWH (s) is a martingale for all fixed x* € X* and therefore,
t 2 1
E sup /(B*(s, T — B*(s, T/ D)) x* d Wy (s) 54/ E|(B*(s, T\") — B*(s, TL""D))x*||*ds
0<t<11J0 0

1
<4 sup / EN(B*(s, T™) — B*(s, T"~D))x*|2ds
0

lx*l<1
! Dy (12
<4 [ ENE 6T - BT ) s
0
Therefore, we have

t

E sup [(T""" = 1,")x*|? < 2E sup f (a(s, T™) = a(s, T~ V))x*)2ds
0<r<l1 0<r<1J0

2

+2FE sup

0<r<l

t
f (B*(s, Ty — B*(s, T" " D))x* dWpy (s)
0
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1 1
< 2/0 la(s, Ts(n)) — a(s, Ts(n—l))”%/[lds + 8/é ||B*(s, Ts(n)) _ B*(s, Ts(n_]))”%v[lds

n—1
- 10pC .
= =1
Then we have
< 1 1 o | % 4cn-1
> P(sup (B =1 = ) < Y atE (sup (T - Tt < 10p ) S ).
n=1 0=t=l n el 0<r<1 — (n— 1)

By the Borel-Cantelli lemma, the series T,(O)x*(a)) + Zf’il(Tt(n)(a)) - T,("_l)(a)))x* converges uniformly for ¢
(P-a.s.) to the continuous random process which we denote by T;x*, x* € X*. Therefore, we get GRP 7; : X* —
L,(f2, B, P). From Eq. (2) we obtain

t

t
Tx* =TOx* —i—/ a(s, Ty)x*ds —l—f B*(s, T))x*dWg(s) a.s.
0 0

Therefore, the GRP (T;), t € [0, 1], constructed above, is a strong generalized solution of Eq. (1).
The uniqueness of the solution we can prove similarly to the finite dimensional case. [

3.2. Stochastic differential equation in an arbitrary Banach space driven by the cylindrical Wiener process

Let us now consider the stochastic differential equation in an arbitrary Banach space
d§ =a(t, §)dt + B(t,§)dWh (1), (2)
where a : [0,1] x X — X and B : [0, 1] x X — L(H, X) are such functions that a(¢, £) € M> and B*(¢, &) € Mf

for all t € [0, 1] and for all weak second order random elements £; and the following inequalities hold at that:
Vo la(t )13, +1B* )15, = KA+ 18115,),
2. la(t, &) —at, mll3, +I1B* (1, &) — B*(t, n)||§wlﬂ < K?||& —nl|3;,» where & and n are weak second order X-valued
random elements.
We can extend the coefficients a and B on M> C M, correspondingly: Let T € ‘M, there exists Ennen C My
such that [|§, — Tl s, — 0. Then [la(t, &) — a(t, &n) 13, < K11 — &nlly;, — Oand | B(t, &)k — B(t, &n)hll,, <

K211 1E — &mll3;, — O.I1B*(t, &) — B*(t, sm)uill,, < K*||& —&nlly;, — 0.Denote a(r, T) = limy, 00 a(t, &),

B(t, T)h = lim, .o B(t,&)h and B*(t, T) := lim B*(1,&,). a(t, T) € M, B(t, T)h € M and B*(t,T) € M} C
M fq . Therefore, we receive from Eq. (2) the corresponding stochastic differential equation for GRP:

dT; = a(t, Tdt + B*(t, T)dWx (1), (€)

with initial condition Tox™* = (&y, x™*). It is easy to see that the coefficients of this equation satisfy the conditions 1
and 2 of Theorem 2.
Remember that we have the condition B*(z, ) € M, thatis SUP|¢ <1 E|B*x*|? = SUP| <1 2rey E(B*(t,§)
x*, ek)2 < 00. Further we need the following assertion:
o0

sup »  E(B*(t.£)x*, e)* — 0. “

I I<1 g=p

It is easy to see, that if B*(t, &) satisfies the condition (4) for all £ € M5, then this condition is true for all T € M5.
Then we have the following theorem:

Theorem 4. [f the coefficients of Eq. (2) satisfy the conditions 1', 2/, (4) and for all § € M3, a(., &) from [0, 1] to M,
and B*(., &) from [0, 1] to MZH are continuous, then the corresponding stochastic differential equation (3) possesses a

unique strong generalized solution with initial condition Tox™* = (&g, x*). The solution (T)se(0,1] is such that Ty € M
forallt € [0, 1].
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Proof. To use Theorem 2, it is enough to prove that in the iteration formula
0 t t
Tl(n)x* _ Tt( )x* +/ a(s, Ts(n_l))x*ds +/ B* (s, Ty(n_l))X*dWH(s), (5)
0 0

the members fot a(s, TS("_I))x*ds and fot B*(s, TS("_I))x*dWH (s) of the formula (5) belong to the space Ma, where
TOx* = (&, x*). As we showed above, a(r, T) and B(r, T)h belong to M forall h € H.

In [23] we defined the generalized stochastic integral from the non-anticipating weak second order Banach
space valued random processes (from the non-anticipating GRP) by one dimensional standard Wiener process. If
¢(t,w) € G(L(H, X)) is a non-anticipating function, (Wy (#)):c[0,1, Wu () = Z,fil exw(¢) is the cylindrical
Wiener process for any (ex)reny orthonormal basis of H, then ¢ (¢, w)ex is X-valued non-anticipating random process
for all k € N. The generalized stochastic integral f(; o(t, w)erdwi (t) exists. This stochastic integral belongs to
‘M>; moreover, if L : [0,1] — M,, is continuous, fol ||L(t)||%w1 < o0, then fOIL(t)dw, € M, (see [23],
Theorem 2). We will use this result to prove that I(¢) : X* — L,(12, B, P), I(t)x* = fot B*(s, T"" " D\x*d Wy ()
belongs to M, for all n € N:x* — [5{B*(s, TO)x*, ex)dwi(s) belongs to My. If 7"~V belongs to M,
then x* — fot(B*(s, Ts("_l))x*,ek)dwk(s) belongs to Mj. Therefore, 1,,(t) : X* — Ly(£2, B, P), L,(H)x* =
Yy Jo(B* (s, TV )x*, ex)dwi(s) belongs to Ma: | 1(1)—Ln (D13, = I 51 fy BG. T Derdwi ()13, =
SUP|x*| <1 Z,fimﬂ f(; E(B*(t, T"VD)x*, ek)2 — 0 by the condition (4) and Lebesgue Theorem, as SUP|c*| <1
S remat EB* (0, T D)x* ex)2 < supysy<) Yopoy E(B*(t, T""Nx* e)? = supj<y EIB*x*|* =
| B*(t, T<"*1>)x*||§WIH < K>+ T D)%) < 0o, wehave I(f) € Mp. [

Consequently, we receive the GRP (7});¢0,1] € E

t

t
Tix* = (5o, x™) +/ (a(s, Ty), x*)ds +/ B*(s, Ty)x"d W (s) (6)
0 0

as a generalized solution of the stochastic differential equation (3) corresponding to the stochastic differential equation
(2) in an arbitrary separable Banach space.

Consider now the members of the equality (6): denote T/x* = fé {a(s, Ty), x*)ds + fot B*(s, Ty)x*dWg (s). Let
L', be the covariance operator of the GRE 7. By Theorem 1, the operator L} maps X* to X. Let L| = A’A"™ be the
factorization of the covariance operator L, A’ : H — X.From Theorems 2 and 4 we receive the following:

Corollary 1. If the GRE T| satisfies the conditions of Theorem 2, in particular, if the operator A" : H — X
is 2-absolutely summing, then there exists the X-valued random process (§;):c[o,1] such that E|&|? < oo and
& = & + fota(s,és)ds + fot B(s, &)dWy (s), that is, (&)ic[0.1] is the solution of the stochastic differential
equation (2) in an arbitrary separable Banach space.

Consider now a linear stochastic differential equation in a separable Banach space.
d§ = A& dt + B()§dWy (1), (N

where A : [0,1] — L(X,X) and B : [0,1] — L(X,L(H, X)) are continuous and B(z, x) is such, that
there exists (ex)ken the orthonormal basis in H with the property sup;cjg 1) SUPjx+| <1 Z,fin ||B(t)*5€k,x*||2 —
0, where 8., x+ is an element of L(H, X)*, (C, 8¢ ) = (Ce,x*), for all C € L(H,X). Denote D =
SUP; 0,17 SUP|x*| <1 Z,fil | B(#)*8¢;,x* ||2. Then max;c[o,1](||A(#)||, D) = M < oo. For all weak second order random
elements &, we have

IA®ENT, = sup E(A@ME. x*)* = sup E(E, A*(1)x*)?

lx*ll<1 lx*fi=<1

A* %\ 2
= |A*@®)|* sup E<s, ﬂ> < [A*®)I* sup E(&.x*)* < M*(1+|&]3,).
le*i<1 [A*@] le*l<1
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and for all weak second order random elements £ and n we have also

IA(E — ADnliF, = sup E(A@)(E — ), x*)?

lx*]<1
A*()x*\?
_ E _ ,A* 2 A* 2 E< -n), >
sup (€ —m), A*()x*) = | A* (1) Sup €= o
< M? sup E((E —n),x*)* = Mg —nll}y,.

lx*l=1
Further, for all weak second order random elements &

IBOEI = sup El(BOE "I

lx*l=<1

= sup EZ(B(t)E) er)? = sup EZ& B(1)* 8+ o)’

lx*l=<1 lx*f=<1

< sup D IBO Bl E<£ B0 >2

T it i o " IB(1)* 8oy x|

< sup Zan Sepxs|l> sup E(E,x%)* < M?||&]l3,,.
lle*I<1 p=1 lx* <1

Analogously, we can receive the inequality || B(¢)§ — B(t)nllMH < M?*|E — r)||ﬁ,[1.

Further,
o0 o0
sup sup Y E(B*(t.&)x*.ex)* = sup sup Y E((B(1)§)*x*
€011 Ix*[I<1 g=p tel0, 1] Ix*1<1 =,

B(1)*8y+ ¢, >2

_ B(t)"Sxre I"E\§,
sup sup Z” " Xek” <§ IB(t)*8xxe; |

1€[0,1] [x*|<1 j =
o0

IE15, - sup  sup Y [B(E)*Seq |l — 0.
tel0, 1] [Ix* 11 k=,

Therefore, if there exists (ex)ken the orthonormal basis in H, such that sup, (g 17 SUP|c+| <1 Y i, IB(0)*8¢y 1%
0, then for the linear stochastic differential equation (7) the conditions 1’ and 2’ and (4) are satisfied. Thus, by

Theorem 4 we have the following:

Theorem 5. For the linear stochastic differential equation (7), if there exists (ex)ren the orthonormal basis in H
with the property sup; (o 1) SUP|x+| <1 S 1 B(t)*8e 11> — 0, then there exists the unique generalized solution of
this equation (Ty):ej0.1, Tt € Ma for all t € [0, 1] with the initial condition Tox* = (&9, x*), where & € My is
Fo-measurable.

In [26] we considered the stochastic differential equation driven by the Wiener process in a Banach space. If

= UU™ is a Gaussian covariance in a Banach space, then W, = UWg(¢t) = Z,fil Uerwi(t), t € [0, 1] is
a Wiener process in a Banach space for all orthonormal bases in H and convergence we have in C ([0, 1], X). If
A:[0,1] > L(X,X)and B : [0,1] — L(X, L(X, X)) are continuous, then by Theorem 2 of [26], we have the
following.

Corollary 2. For the linear stochastic differential equation d&; = A(t)&;dt + (B(t)&)UdWg (t), where A : [0, 1] —
L(X,X)and B : [0,1] - L(X, L(X, X)) are continuous and R = UU* is a Gaussian covariance, there exists the
unique generalized solution (Tt):c0,17, 1y € M, for all t € [0, 1] with the initial condition Tox™ = (&y, x™), where
& € M, is Fy-measurable.
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Abstract

In this paper we study the Sobolev regularity of the Bergman projection B and the 3-Neumann operator N on a certain pseudo-
convex domain. We show that if {2 is a domain with Lipschitz boundary, which is relatively compact in an n-dimensional compact
Kihler manifold and satisfies some “log §-pseudoconvexity” condition, the operators B, N and "N are regular in the Sobolev
spaces Wr]fS(Q, E) for forms with values in a holomorphic vector bundle £ and for any k < /2,0 < n < 1,0 <r < n,
0<s<n-1.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).

Keywords: 9-Neumann operator; Bergman projection; Kihler manifold; Pseudoconvex domain

1. Introduction

Let X be an n-dimensional Kihler manifold and (2 be a relatively compact domain in X. Let § be the boundary
distance function of {2 with respect to the Kéhler form w associated to the Kéhler metric o on X, then {2 is log §-
pseudoconvex if 99 (— log 8 + h) > ¢ w for some ¢ > 0 and some bounded function / on £2.

For example, if X is a Stein manifold, then any relatively compact domain {2 in X, which is locally Stein, satisfies
the log §-pseudoconvexity condition (see [12]). The same is true if X has positive holomorphic bisectional curvature,
that is 71-0X is positive in the sense of Griffiths (see [22,12,23]).

In this paper, we consider a log §-pseudoconvex domain §2 with Lipschitz boundary in a compact Kéhler manifold
X of complex dimension n. We show that for any n € (0, 1), the Bergman pI‘OJCCtIOIl B, the 3-Neumann operator
N and the canonical solution operator 9N are regular in the Sobolev spaces W, (Q E)y,k <n/2,0 <r <n,
0 < s < n—1, for forms with values in a holomorphic vector bundle E. This result generalizes the well known results
of Boas—Straube [4], Berndtsson—Charpentier [2], Cao—Shaw—Wang [6], Harrington [15] and Saber [20] in the case of
log 6-pseudoconvex domain in a compact Kihler manifold for forms with values in a holomorphic vector bundle E.

Indeed, when (2 is smooth pseudoconvex domain in C" admitting a defining function that is plurisubharmonic on
the boundary b2 of 2, Boas—Straube [4] proved that B maps W*(£2) to itself for any k > 0. For a pseudoconvex
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domain 2 with C2 boundary in C”, Berndtsson—Charpentier [2] (see also Kohn [18]) obtained the Sobolev regularity
for B. If {2 is a locally Stein in the complex projective space, Cao—Shaw—Wang [6] obtained the Sobolev regularity
of the operators N, 9N, 9"N and B. Harrington [15] proved this result on a bounded pseudoconvex domain with
Lipschitz boundary in C”. In [20], Saber proved the Sobolev regularity of the operators N, 9"N and B on a weakly
g-convex domain {2 with smooth boundary in C”".

2. Notations and preliminaries

Let X be an n-dimensional Kdhler manifold with Kihler metric 0 and # : E — X be a holomorphic vector
bundle, of rank p, over X. Let T X be the tangent bundle of X and w be the Kéhler form associated to the Kihler
metric 0. Let {Uj}, j € J, be an open covering of X such that E|y; is trivial, namely n"(Uj) = U; x C?, and
(z}., z%, ..., 2" be local coordinates on U;. Let (p;) be a partition of unity subordinate to U;. A Hermitian metric
h = {h;} along the fibers of E is defined by specifying on each U; a positive definite Hermitian matrix 4 ; whose
entries we require to be differentiable functions and on U; N Uy we have hy = ! ? j «hjfik, where { fjr} is the system
of transition functions of E and  f ik is the transpose of fji. For an orthonormal basis ey, ez, ..., e, on the fiber
E, = A (z), over z, we express hj as h; = (hja5)9 hja; = hj(eq, ep). Let (h‘jl.b) be the inverse matrix of (hjaB)-

Thus every E-valued differential (7, s)-form u on X can be written locally, on Uj;, as u(z) = 521 u(z) eq(2),

where u“ are the components of the restriction of u on U;. Let C.5(X, E) be the complex vector space of E-valued
differential forms of class C* and of type (r,s) on X. Let # : C5(X, E) — C7.(X, E*) be the operator defined

locally by (#u); = hju;. Foru, f € C5(X, E), we define a local inner product (u, f) with respect to o and i by

)4
W, ))dV =Y u Ax(h /) ="unx#f.

a=1

where dV is the volume element with respect to o, x : CN(X, E) —> C72 (X, E) is the Hodge star operator
defined by o. Let {2 be a relatively compact domain in X and

CX(2,E)={ulgiueCX(X, E)}
be the subspace of C;Xj ({2, E) whose elements can be extended smoothly up to the boundary b2 of 2. Let D, ({2, E)

be the subspace of C.§ (12, E) whose elements have compact support disjoint from bf2. For u, f € C o (12, E), the

associated global inner product (u, f), and the L?-norm ||u|| o, with respect to o, i and the weight function ¢, are
defined by

u, flo = f (u, f)e %av,
2
jully = tw.urg = [ e P av.
k0]

where |u|? = (u, u). We shall consider the weighted L2—spaces
L} (2,¢ E)={f:[flg < o0}
of E-valued differential forms of various degrees. Let EE L%, (02, e ® E ) — Lf s +1(!2, e E ) be the maximal

closed extension of the original 8 and 5; tLE(2,e7% E) — L%’X_l(ﬁ, e~?, E) be its Hilbert space adjoint. Let

Op = 55;; + 5?;5 be the associated complex Laplace operator. Let Ny, be the 3-Neumann operator on (r, s)-forms
(cf. [13]), solving

NeOpf = f
for any (r, s)-form f in L%ys(Q,e_‘p, E). We denote by B, the Bergman operator, mapping a (r, s)-form in

L%S(Q, e~?, E) to its orthogonal projection in the closed subspace of d-closed forms. In particular, for s = 0, By,
maps a section to a holomorphic section. By a classical result, if f is d-closed, then

u= 5:‘;N¢f
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is the solution to du = f of minimal norm in Li $(12, e™?, E). If ¢ = 0 we shall omit subscripts and write simply
52 = 5*, Oy = Oetc.

Let « = (ay,...,a,) be a multiindices, that is, «q, ..., o, are nonnegative integers. For x € R”", we define
x% = x‘f” ... xy". Let DP be the operator defined by

Db _ 1 9 B1 1 9 Bn
T\ ax U\ axy '

Denote by ¥ the Schwartz space of rapidly decreasing smooth functions on R”, that is, ¥ consists of all smooth

functions f on R” with sup [x*DPf f(x)| < oo for all multiindices «, 8. We define the Fourier transform f of a
xeR”"

function f € ¥ by
f& = @n)™/? [ fx)e 5 dx,
RVL

where x. & = Z?:]xjfj and dx = dx; A --- ANdx, withx = (x1,...,xy) and & = (§1,...,&,).If f € T, then

f € % (cf. [21], Chapter 14, Theorem 1.1). The Sobolev space WKR™), k € R, is the completion of ¥ under the
Sobolev norm

L 5yt ey = /Rna + DK f @) de.

Suppose that X is a compact complex manifold of complex dimension n. Choose finite covering {U;}, j € J by
domains of the charts n; : U; —> V; C R" and let ¢; : Ely; —> V; x CP be a collection of trivializations. Let

¢} be an induced map ¢ E=¢joko un acting from C*(U;, E|U;) to C*°(V;, CP) which can be identified with
C®(Vi)P. Let (p;); be a smooth partltlon of unity subordinate to (U;); and put

L e,y = D 16505 f e @.1)
J

where on the right hand side we have usual Sobolev k-norm defined as in the Euclidean case. Then, the Sobolev
k-space, WK(X, E), is defined as the completion of the space of all f € C*(X, E) such that (2.1) is finite. We denote
by Wk((Z, E), k > 0, the space of the restriction of all sections u € Wk(X , E) to £2. Denote by

1/ e,y = inf {lullws o,y 0 € WECX D, ulo = f )

the W*(£2, E)-norm. Let Wé‘((}, E) be the completion of D(£2, E) under the W*(£2, E)-norm. If £ is a Lipschitz
domain, then C*®°(§2, E) is dense in WX (82, E) with respect to the Wk(2, E)-norm. If 0 < k < 1/2, we also have
that D({2, E) is dense in WX(£2, E) (cf. [14]; Theorem 1.4.2.4). For k > 0, we define W %(£2, E) to be the dual of
Wé‘(!?, E).For k > 0, we define W% (£2, E) to be the dual of Wé‘((l, E) and the norm of W%(£2, E) is defined by

[(u, flol

||”||W—k_(zE = sup N
(4.5 I fllwk 2,8

where the supremum is taken over all nonzero sections f € D({2, E). We denote by Wr'fs (£2, E) the Hilbert spaces of
(r, s)-forms with W*(£2, E)-coefficients and their norms are denoted by || . ||erj( 2.E)- Itis verified that, if T is the

adjoint map of T with respect to the L-norm, then

S R T*
1T Ny py = sup o812y T8N
rs (82, ger2 I8l WP (0B sef2 ”g”W,-}k/z(Q,E)

= e 2.2)

@518z 0 )

Let V be a vector space of finite dimension. We call A* V the «-th exterior product of V. Elements of A* V are written
in the form uy A - Auy, where uy, ..., uy € V. Let Hompg(7 X, C) be the complex vector space of complex-valued
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real-linear mappings of 7 X to C. We denote by

2n
AHomg(TX,C) =) > A™T*X,

t=0r+s=t

the C-linear exterior algebra of Homg(7 X, C). A linear mapping L : AHomgr(7T X, C) — AHomg(T X, C) is
defined by Lp = e(w)p = w A ¢, for ¢ € NS T*X, ie., L : NS T*X —> A'TLSTL T X The formal adjoint
operator A : A¥ T*X — A""1S=LT*X of the operator L is defined locally by:

Ap = (1)« L ¢.

— o - .

Leto = {0;}: 0; = (65, 05, = PR S hj-b ag%b dz§ = > 1544475, be the (1, 0)-form of the connection
s

associated to h. Put Q/C'aaﬁ = — gjg”. Since the curvature form, associated to £, is defined by 6 = {6;};
P Z

J

0= i§9j =i agloghj. Then ©; = {@Jc.a}; Q/C.a =i ZZ,ﬁ:l Q/C,aagdzj‘ Ade.; 0<a<pand0<c <p.Let

p
= (Hfﬁm) = (Z; hjab 9}@,3) 2.3)
a=
be the associated curvature matrix. For 0 < r < n, we define
my(2; E) =sup{m e RlOAN"" TR E) > mw @ Idun—r70gE]} 2.4)
where O(A"" T 2® E) and Id \n—r 7 oo g are the curvature form and the identity homomorphism of the holomorphic

vector bundle A"~ T {2 ® E, respectively.

Definition 1. Let 7 and E be complex vector spaces of dimensions n, p respectively, and let © be a Hermitian form
onT®E.

(a) A tensor £ € TX ® E is said to be of rank m if m is the smallest positive integer such that we can write
() = ZT:I tiQej, tj e T;X,ej € E;.

(b) 1I is said to be m-semi-positive (II >,, 0), m an integer > 1, if

ME &) =) g .8 & >0,

forany & € T, X ® E; and of rank < m.
(c) II is said to be m-positive (Il >, 0) if II(§,&) > O for any tensor £ € ;X ® E; & # 0, and of rank < m.

Let ¢ be a real (1, 1)-form with values in the vector bundle Herm(E; E) = E* ® E satisfies ¢ >, ;41 0. For
¢ e N T*X ® E, we put

I(f, w)?
flg= sup
¢ ue A T*XQE, (¢ AN AM, Ll)
u#0

Definition 2. Let X be an n-dimensional Kihler manifold and {2 € X be an open set. Let §(z) be the distance from
z € {2 to the boundary b2 of {2 with respect to the metric o. We say that {2 is log §-pseudoconvex, if there exists a
smooth bounded function A on {2 such that

i09(—logd +h) > cw in 12, (2.5)
for some ¢ > 0, where w is the Kéhler form associated to the Kihler metric o.

In particular, every log §-pseudoconvex domain admits a strictly plurisubharmonic exhaustion function, therefore
is a Stein manifold.
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Example 2.1. Let X be a Stein manifold and let {2 € X be a domain which is locally Stein, i.e. for every x € b{2,
there exists a neighborhood U, of x in X such that U, is Stein. It was shown in [12] that there exists a Kihler metric
o on X such that is log §-pseudoconvex.

In particular, every bounded weakly pseudoconvex domain with smooth boundary in C” is log §-pseudoconvex.

Example 2.2. Let (X, o) be a Kihler manifold with positive holomorphic bisectional curvature, that is 710X is
positive in the sense of Griffiths. Then every domain {2 € X, which is locally Stein, is log §-pseudoconvex (see [23]
for the case X = P", [12,22)).

Example 2.3. Let X be a complex manifold such that there exists a continuous strongly plurisubharmonic function
on X and {2 € X alocally Stein domain. It was shown in [12] that there exists a Kihler metric on X such that {2 is
log §-pseudoconvex.

In particular, every locally Stein domain in a Stein manifold is log §-pseudoconvex.

Definition 3. (a) A Riemannian manifold (X, o) is said to be complete if (X, o) is complete as a metric space.

(b) A continuous function ¥ : X —> R is said to be exhaustive if for every ¢ € R the sublevel set
X. ={x € X; ¥(x) < c}isrelatively compact in X.

(c) A sequence (K,)yen of compact subsets of X is said to be exhaustive if X = | K, and if K, is contained in
the interior of K, 41 for all v (so that every compact subset of X is contained in some K,).

Lemma 2.1 (c¢f. [5]). Let (X, o) be a Kahler manifold and E be a holomorphic vector bundle, of rank p (p > 1),
over X. Let h = {h} be a Hermitian metric along the fibers of E and O be the associated curvature form. Then, for
f € CX5(X, E), at any point, we have

((Ons =+ Oaconmrt) £ F) = AL £ ), 2.6)

where A}’ =i O(E), Al acting on A" T*X ® E and O, s = 9 9 + 90.

Lemma 2.2 (c¢f. [9]). Let 01, 02 be two Hermitian metrics on X such that oo > oy. For everyu € N"*T*X Q E,
s > 1, we have

ul2, dVe, < |ul*dV,

(AR ) w)ey dVey < (A%, ) u,u)dV,

E,Uz

where an index oo means that the corresponding term is computed in terms of oy instead of o1.

Lemma 2.3 (c¢f. [9]). The (n, n)-form |f|é dv is a decreasing function of w. Also, for any real number ¢ > 0 such
that Il >, 1 cw Q@ Ildg, and for each f € N"* T*X ® E, we have

1
Iflg < —If1%.
sc
Finally, let n be a (0, 1)-form on X, then we get
[nA flg < Inl 1 flg-

Lemma 2.4 (cf. [10]). The following properties are equivalent:

(1) (X, o) is complete;

(ii) there exists an exhaustive function ¢ € C*°(X, R) such that |d¢|, < 1;

(iii) there exists an exhaustive sequence (K, ),eN of compact subsets of X and functions ¢, € C*°(X, R) such that
¢v = 1 in a neighborhood of K, supp ¢, C K} |, 0 < ¢, < land|dp,|s <27".
Lemma 2.5 ([10]; Theorem 5.2). Every weakly pseudoconvex Kdhler manifold (X, o) carries a complete Kihler
metric G.
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3. L? estimates for solutions of 3-equations

Our goal here is to prove a central L? existence theorem, which is essentially due to Hormander [16], and
Andreotti—Vesentini [1]. We will only outline the main ideas, referring e.g. to Demailly [9] for a more detailed
exposition of the technical situation considered here.

Theorem 3.1 (c¢f. [10]). Let (X, o) be complete Kdhler manifold of complex dimension n. Let E be a holomorphic
vector bundle over X. Suppose Agfa is a positive Hermitian operator on N T*X ® E, and let | € L%’S(X, E) with

s > 1 satisfying 3 f = 0 and
/ (A )T fdVe < +oo,
X
there exists u € L%S_I(X, E) such that du = f and

f u|>dV, sf((AZ;‘L)‘lf, £ dvs,.
X X ’

Proof. Consider the Hilbert space orthogonal decomposition
L% (X, E) = Kerd ® (Ker d)*,

observing that Kerd is weakly (hence strongly) closed. Let v = v; + v, be the decomposition of a smooth form
v € D, (X, E) with compact support according to this decomposition (v, v2 do not have compact support in general).

Since (Ker d)* = Imd" C Kerd and f,v1 € Kerd by hypothesis, we get 3"v, = 0 and by the Cauchy—Schwarz
inequality, we have

(fo)P = [(foo)) < /X((AETJ)’IJ‘, ) dVy /X(A;;fc,vl, v1)dVs.
By using a priori inequality

13wl + 1197wl > (A% u, u)
for every u € Domd N Domd” of bidegree (r, s) if AZLA:U acting on A" T*X ® E is semi-positive. Applying (2.6) to
u = v yields

/X(A’gfgvl, ) dVy < [9v1 >+ 13 vi|1* = 3 v l|* = 119" v])*.

Combining both inequalities, we find

(fo)? < (fX((AE‘f{,)_lf, f)dVa> EG

for every smooth (r, s)-form v with compact support. This shows that we have a well defined linear form

w=9 v (v, f), L’ _(X,E)D 93 (Drs(X,E)) —> C

r,s—1

on the range of 9", This linear form is continuous in L2 norm and has norm < C with
C= (/ (AZDT LD dva) 197>
X

By the Hahn—Banach theorem, there is an element u € Lis_l(X, E) with |ju|| < C, such that (v, f) = (5*1), u) for
every v, hence du = f in the sense of distributions. The inequality ||u|| < C is equivalent to the last estimate in the
theorem. [

If we apply the main L? existence theorem (Theorem 3.1) to a sequence o, of complete Kihler metrics, we see, by
passing to the limit, that the theorem even applies to non necessarily complete metrics if our manifold is pseudoconvex.



96 S. Saber / Transactions of A. Razmadze Mathematical Institute 171 (2017) 90—102

Theorem 3.2 (cf. [10]). Let (X, o) be a Kihler manifold (o is not assumed to be complete). Assume that X is weakly
pseudo-convex. Let E be a holomorphic vector bundle over X and assume that there exists a positive continuous
Sfunction y : X — R such that

O(E) > yoQldg.
Then, for f € L2 (X, A™* T*X Q E), s > 1, satisfying d f = 0 and fx y U f12dV, < +oo, there exists a solution

loc

ue L*(X, N»"1T* X ® E) to the equation du = f such that

/|u|2dva 5/ P V.
X X

Proof. Indeed, under the assumption on E, we have
(AR f Do = vIf12.
hence ((A';s’i,)_lf, flo < y7YfI2. The assumption that f € L2 (X, A T*X ® E) instead of f €

loc
L*(X, N T* X® E) is not a real problem, since we may restrict ourselvesto X, = {x € X : p(x) < ¢} € X, where
p is a plurisubharmonic exhaustion function on X. Then X, is itself weakly pseudoconvex (with plurisubharmonic
exhaustion function p. = 1/(c — p)), hence X, can be equipped with a complete Kéhler metric 0., = o +¢i 85(,03).
For each (c, €), Theorem 3.1 yields a solution u. . € L?,”(XC, AS—LT* X @ E) to the equation 5uc,8 = f on
X, such that

/ o2 dVor, = [ (A% Y Flov, dVe,
c XC ”

From Lemma 2.2, we obtain

[X (A )7 P, Ve, < [X (AT F, o dVs

< / vy UfIZdV, < +o0.
X
Thus, the solutions .. are uniformly bounded in L? norm on every compact subset of X. Since the closed unit ball
of an Hilbert space is weakly compact, we can extract a subsequence
Ucy,, em ue L120C

converging weakly in L? on any compact subset K C X, for some ¢, —> +oo and &, —> 0. By the weak continuity
of differentiations, we get again in the limit du = f. Also, for every compact set K C X, we get

2 EE 2
W < lim
\/K | |0d VU — ’11% lnf /1; |ufm sEm |Ucm Em d Vacm em

by weak L12OC convergence. Finally, we let K increase to X and conclude that the desired estimate holds on all
of X. O

Theorem 3.3 (cf. [9]). Let X be an n-dimensional Kdihler manifold. Assume that X is weakly pseudoconvex. Let E
be a holomorphic vector bundle over X and ¢ € Lllo . be aweight function which is plurisubharmonic and of class C 2
in X. Suppose that the curvature form O(E) and ¢ satisfy the inequality

OE)+idd¢p @ Idg > yo ® IdE,

where y is a positive continuous function on X. Then, for f € L%,S (X, loc, E) with s > 1 satisfying 3 f = 0 and
fX |f|l_285¢e_‘7’dv < 409, there exists u € Lﬁ’s_l(X, loc, E) such that du = f and

|u|ze_¢dv 5/ |f|,2 _ e ?qv.
/X X idd¢
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Proof. Apply the general estimates to the bundle E deduced from E by multiplication of the metric by e~?; we have
iO(Ey) =iO(E) +iddg.

It is not necessary here to assume in addition that u € L% 1 (X, Eg). In fact, u is in L[20 . and we can exhaust

X by the relatively compact weakly pseudoconvex domains {X, = x € X; ¥ (x) < c}, where ¢ € C®(X,R) is
a plurisubharmonic exhaustion function (note that —log(c — ) is also such a function on X.). We get therefore
solutions f,. on X, with uniform L? bounds; any weak limit f gives the desired solution. [

Remark 3.4. To obtain the same result of Theorem 3.3 for (r, s)-form as well, we just observe that we have a canonical
duality pairing A" T 2 ® A" T*(2 — C, hence a (r, s)-form with values in E can be viewed as a section of

NST*QRE=A"T*Q@AN T*QRE=A""T*"QQE,
where E is the holomorphic vector bundle
E=N'TRINT*QRRE=AN"TOQE,
through the contraction pairing
NTRINT* Q= AN""TL.
Thus L2 (2, E) = L2 (2, """ TR Q E).
4. Sobolev regularity of the Bergman projection
In this section we prove the main results of this paper.
Lemma 4.1. Let 2 € X be alog §-pseudoconvex domain in an n-dimensional Kdhler manifold X. Let Yy, = —klog,

where k is a positive constant. Then, there exists « € (0, 1) small enough such that

o

T kY oo

0V A0y < 00y on {2 “.1)
Proof. As in Ohsawa and Sibony [19] and Cao and Shaw [7], by using (2.5), there exists a constant & € (0, 1) such
that

i99(—=8%) >0 on £2.

Since

- 98 A8 i03(—8
i88(—8“)=a3°‘<(1—a)l S+ fs )),

then

(98 A DS i99(—8
(1—a)t 52 4! ; )20 oni2. (4.2)

But

id8 A3S  i90(—8)
T )
It follows, from (4.2), that

i33(—1logs) =

i08 A 38
82
Since dy, = —k% and 3y = —k%‘s, then

i39(—1logd) > « (4.3)

_ i35 A 38
P9y A Dy = kz%.
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Thus, from (4.3), we obtain
i99(—log8) > (:—2) i9Ye A IV
Thus (4.1) follows. [

Theorem 4.2. Let X be an n-dimensional Kiihler manifold and E be a holomorphic vector bundle over X. Let {2 € X
be a log 5-pseudoconvex domain and ¢g = —plogé, where B > 0 and § is the function defined in Definition 2. Let
my(§2; E) be defined as in (2.4) such that m,(£2; E) > 0. Then, for [ € L%S(Q, 8, E), 1 <5 < n, with §f =0,
there exists u € LE,S—I(Q’ 8k, E) such that u = f and

[ it < [ 113, o @)

Proof. Since m,({2; E) > 0 and by using (2.4) and (2.5), there exists a positive constant m such that
ON""TR®E)+ Bidd(—1ogd) @Idy—rr0gr = M+ BClo®Id,u—rr0gE.

Thus, according to Remark 3.4, by using the solution to the d-equation for (1, s)-forms of Theorem 3.3 with
values in the holomorphic vector bundle A"~" T2 ® E and with the weight function ¢g = —plogé, there exists
u € LES_I(Q, 88, E) such that Ju = f and

248 2 B
[ wrstav < [ 112, 80 av.
Thus the proof follows. [

Remark 4.3. One can always select the solution u of Theorem 4.2 satisfying the additional property u € (ker(ﬁ, E ))L
(otherwise, just replace u by its orthogonal projection on (ker(g, E ))L). The solution u satisfies the additional property
uel? [(2,¢%, E)N (ker(o, E))L, i.e., satisfies the following

/ e P 'y Axhv =0, 4.5)
0]

for any 9-closed form v € L% o182, e~%%, E). Hence the theorem implies that if « is any form which is orthogonal
to Lisil (22,7 %_ E) Nker(d, E), u satisfies

/Q|u|2e*¢ﬁdv5/0|5u|i285¢ﬁe*¢ﬁdv. (4.6)

Theorem 4.4. Let X, 2 and E be the same as in Theorem 4.2. Let ¢ and  be plurisubharmonic and of class C* in
2, and assume Yy, > 0 satisfies (4.1) withr < 1. Let 0 < r < n such that m,({2; E) > 0. Let f € LE,S(Q, 8Bk E),

1 <s <n, with 5f = 0and let u = 52Nﬂf be the solution to the equation u = fin LE’S(Q, 8P, E). Thus, there
exists a positive constant C such that

2:B—k 2 B—k
/Q|u|8 deCL|f|iaa(wk+¢ﬂ)6 dv. A.7)

Proof. Since f € L2 (£, 8P, E), thus by Theorem 4.2 there is a solution u € L? (12, 8%, E) N (ker(3, E))*. Put
g=ue¥ =us* then

/|u|2aﬁ—"dV=f Igl?8P T av. (4.8)
2 £
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Thus, from (4.5), we have

02/ e Ty A x#pu =/ e~ Wtdp) Lo A sittpu
0 2

Zf 5/3+k tg/\*#EU.
2

Thus, u is orthogonal to all 9-closed forms of Lf’s_ 182, §PHk B, so by (4.6) we have

20 B+k 2 B+k
f9|u|5 de/Q|8u|i88(wk+¢ﬁ)8 dv.

Thus, from (4.8), we obtain

208k T2 B+k
/Qlu| ) de/{z|8g|iaa(m+¢ﬂ)8 dv. 4.9)
Since, for any two real numbers a and b, and for every ¢ > 0, we have
1
20al |b] < elal* + —|b|?,
£
and since 5g =8KJu +8* 51ﬂk A u. Thus, from (4.9), we obtain

20p—k 5. .7 2 B—k
/glu|8 dVS/;2|3u+81ﬂk/\u|iaa(wk+¢ﬁ)5 dv

52 B—k = 2 B—k
= /Q|3”|i85<wk+¢,s)8 AV + 10V Auligiprgp® 4V

_ — —k
o+ 200ul05 g5 155 [0VE A 519y 8" AV

< (141 /lfl?f 5ﬂ—kdv+(1+s)f |9y Aul’s shtav.
= e 0 139 (Yr+op) 0 199 (Yr+op)

Since idy; A 51//k < ti 8§l/fk is valid for 0 < ¢ < 1. This means that the norm of the form 5¢k, measured in the
metric with Kéhler form 90y is smaller than ¢ at any point. Also, we can improve the estimate (4.4) by replacing
| f1; agd)ﬁe"}’ﬁ by | f iy s (Pﬂ)e"bﬁ without having to change the weight function from ¢4 to ¥ + ¢g. Thus

Y 2 Y 2 2 Y 2 2 2
VAU 50 = 1OV 5y 101 = 1001, il < tlul?. (4.10)

By choosing ¢ so small such that (1 4+ €)¢ < 1, we obtain

28—k 2 B—k
/Q|u| sFkqv < C/Q|f|iaa(m+¢ﬁ)3 dv,

1

1+1
with C = % O

We are now ready to prove the main theorem of this section.

Theorem 4.5. Let {2 € X be a log §-pseudoconvex domain with Lipschitz boundary in an n-dimensional compact
Kdihler manifold and E be a holom_orphic vector bundle over X. Let 0 < r < n such that m,(§2; E) > 0. Then, for
n € (0, 1), the operators B, N and 3" N are exact regular in the Sobolev spaces Wr'fs(Q, E)forO <k <n/2,0<s <

n — 1. In other words, B, N and 3" N are continuous in erfx(Q, E), k < n/2 and satisfies the following estimates:

2

2

<
”BM||W,’f§2(Q,E) =i ”M”W,’féz(Q,E)’ 4.11)
INullyiz o gy = 2lullyiz g gy (4.12)
=%
19" Nullyir o gy < esllullyie g gy (4.13)

where c1, ¢y and c3 are positive constants depend only on k.
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Proof. From the Kohn’s formula, we have the following:
Bf =1-3,N’ 3. (4.14)
Foru € L%’S(Q, §P—k E) andfor f € L%’X(Q, 8Pk, E)Nn ker(g, E), we have from (4.14) that
(u—gNPou, fp o
= (. f)p.0 — (05N du, g 0
= (67 u, g0
= (5 u, f)pr, 0 — @g NG u), flpsu, 0
= (I = D NPT ), flpan, 0
= (BP* 67 ), g 0
= (8*BP @ ), f)p. 0.
Thus we have B (s BA*(§*u)) = BPu. Using (4.14), we get
BPu = BP(8* BPK (57 u))
= (I — 94NP9)s* BFHE(57*u)
= 8 BFTR(57Fu) — Gy NP (@8 A BPYR(5Fu))

_ EE
= 8*BFTF(57*u) — k9, NP (F A akB/”"((s"u)) , (4.15)
because d Bf+* = 0. For simplicity, we write n = 8¢ BF*(87% ). Then, for u € LE’S(Q, 88—k E), we have
2
/ In?8f*av = / ‘ak BPYR(s* u)‘ sPkav
9 9]
2
_ / ‘ Bﬂ+k(5*ku)‘ P+ gy
9]
2

< / ‘Hu‘ sPHk qy

9]

= / lu> P~ av. (4.16)
9]
Thus, from (4.7), we obtain
2
NP p—k 3 2 p—k
/Q‘aﬁN (Mwn)( sk qy < c1/0|awk A 80 F AV 4.17)
From (4.10), we obtain
- 2 = 2 2
| BWk A 77|,-35(¢k+¢ﬁ) = | 3Wk A ﬁiiagwk =t |71| . (4’18)
Substituting (4.16) and (4.18) into (4.17), we obtain
_ _ 2
/ ’aj;zvﬁ(awk A n)( sk qy < clt/ 2 sb* av. (4.19)
1) )
Thus, by using (4.15), (4.18) and (4.19), we obtain
2
|BPullyy o < c2lullfy - (4.20)

Thus, the Bergman projection B? maps L%S(Q, 8=k E) boundedly to itself. Since Bfu = (I — 5;Nﬂ5)u and
52Nﬁu = Nﬂgzu, then 52Nﬁu = 5};NﬂBﬁu and we already know that B# is bounded on L%S(Q, 8Bk, E) we may
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as well assume from the start that 9 f = 0. Then, by using (4.7) and (4.20), we obtain

_ 2
Bk 2 ‘8;NﬁBﬁMHﬂ_k 0= ”Bﬁ””/zs—k,n <cerllullz_y - 4.21)

Thus, the operator 5;N P maps L%S(Q, 8f=k E) boundedly to itself. Thus by taking 8 = 0 and by using (4.20) and
(4.21), we obtain

2
[ BullZ

IA

2
c3llullZy

10" Null?, < esllul?,. (4.22)

A

By [14, Theorem 1.4.4.3], for 0 < k < % the space Wk/z((}, E) is continuously embedded in LZ(Q, sk, E). Also
since any harmonic section in L2(02,87%, E) also lies in W*/2(82, E) (see [17, Theorem 4.2], [11, Lemma 1] and also
[8, Lemma 6.5.4 and Theorem C.4]). Then, from (4.22), we obtain

2 2 2 2
||Bw||Wk/2(Q’E) < [BullZy < csllullZy < C3||“||wk/2(Q’E)- (4.23)

It follows that the Bergman projection B is continuous in WK(2,E), 0 < k < n/2.Since B = I — 9°Nd and
9'N = N3 ,thend Nu =29 NBu and

18" Nullx = 18" N Bully < c1llBullk < creslulle. (4.24)
Using (4.24) and as in (4.23), we obtain that 3" N is bounded operator on Wr]f éz((), E) for any s > 1 and satisfies
||§*NM||%;V/¢/2(Q’E) = 02”’4”%;//«/2(9’15)-

Then 3" N is continuous in WK(2, E), 0 < k < /2. Due to the result of Boas—Straube [3], the 3-Neumann operator
N is regular if and only if the Bergman projection B is regular. Thus the exact regularity of N follows. [J

Corollary 1. Under the same assumption of Theorem 4.5 and for 0 < s < n — 1, the operators N, 9"N and B are
exact regular in the Sobolev space W,,_Sk(Q, E) for0 <k <n/2,0<s <n—1and satisfy the following estimates:

Bu|?* _ < cy||lu 2 s
1Bulll 2 g, < ol

Nul|, - < csllull.—
INully k2 gy = esllully+2q gy

=k
a Nul, - < cellull,,- ,
13" Nullyy 120 ) < colltlly 120

where c4, c5 and cg are positive constants depend only on k.
Proof. By using (2.2), (4.11), (4.12) and (4.13) the result follows. [

References

[1] A. Andreotti, E. Vesentini, Carleman estimates for the Laplace—Beltrami equation on complex manifolds, Publ. Math. Inst. Hautes. Etudes.
Sci. 25 (1965) 81-130.

[2] B. Berndtsson, P. Charpentier, A Sobolev mapping property of the Bergman kernel, Math. Z. 235 (2000) 1-10.

[3] H.P. Boas, E.J. Straube, Equivalence of regularity for the Bergman projection and the 3-Neumann operator, Manuscripta Math. 67 (1990)
25-33.

[4] H.P. Boas, E.J. Straube, Sobolev estimates for the 3-Neumann operator on domains in C" admitting a defining function that is
plurisubharmonic on the boundary, Math. Z. 206 (1991) 81-88.

[5] E. Calabi, E. Vesentini, On compact, locally symmetric Kéhler manifolds, Ann. of Math. 71 (1960) 472-507.

[6] J. Cao, M.C. Shaw, L. Wang, Estimates for the 3-Neumann problem and nonexistence of C 2 Levi-flat hypersurfaces in P, Math. Z. 248
(2004) 183-221.

[7] J. Cao, M.-C. Shaw, The 3-Cauchy problem and nonexistence of Lipschitz Levi-flat hypersurfaces in P" with n > 3, Math. Z. 256 (2007)
175-192.

[8] S.C. Chen, M.-C. Shaw, Partial Differential Equations in Several Complex Variables, in: AMS/IP Studies in Advanced Mathematics, vol. 19,
American Mathematical Society, Providence, RI, 2001, and International Press, Boston, MA.

[9] J.-P. Demailly, Estimations L? pour I’opérateur 9 d’un fibré vectoriel holomorphe sémi-positif, Ann. Sci. Ec. Norm. Supér. 15 (1982) 457-511.

[10] J.-P. Demailly, Complex analytic and algebraic geometry, available at http://www-fourier.ujf-grenoble.fr/"demailly/books.html (1997).



102 S. Saber / Transactions of A. Razmadze Mathematical Institute 171 (2017) 90-102

[11] J. Detraz, Classes de Bergman de fonctions harmoniques, Bull. Soc. Math. France 109 (1981) 259-268.

[12] G. Elencwajg, Pseudoconvexité locale dans les variétés Kihlériennes, Ann. Inst. Fourier 25 (1975) 295-314.

[13] G.B. Folland, J.J. Kohn, The Neumann problem for the Cauchy—Riemann complex, Ann. of Math. Stud. 75 (1972).

[14] P. Grisvard, Elliptic Problems in Nonsmooth Domains, in: Monogr. Stud. Math., vol. 24, Pitman, Boston, Mass, London, 1985.

[15] P.S. Harrington, A quantitative analysis of Oka’s lemma, Math. Z. 256 (2007) 113-138.

[16] L. Hormander, L? estimates and existence theorems for the 3 operator, Acta Math. 113 (1965) 89-152.

[17] D. Jerison, K. Kenig, The inhomogeneous Dirichlet problem in Lipschitz domains, J. Funct. Anal. 130 (1995) 161-219.

[18] J.J. Kohn, Quantitative estimates for global regularity, in: Analysis and Geometry in Several Complex Variables (Katata, 1997), in: Trends
Math., Birkhuser Boston, Boston, MA, 1999, pp. 97-128.

[19] T. Ohsawa, N. Sibony, Bounded P.S.H. functions and pseudoconvexity in Kohler manifolds, Nagoya Math. J. 249 (1998) 1-8.

[20] S. Saber, Solution to 3 problem with exact support and regularity for the 3-Neumann operator on weakly g-convex domains, Int. J. Geom.
Methods Mod. Phys. 7 (1) (2010) 135-142.

[21] Serge Lang, Undergraduate Analysis, Springer-Verlag, New York, Berlin, Heidelberg, Tokyo, 1983.

[22] O. Suzuki, Pseudoconvex domains on a Kéhler manifold with positive holomorphic bisectional curvature, Publ. Res. Inst. Math. Sci. 12 (1976)
191-214.

[23] A. Takeuchi, Domaines pseudoconvexes infinis et la métrique of riemanienne dans un espace projectif, J. Math. Soc. Japan 16 (1964) 159-181.



Available online at www.sciencedirect.com Transactions of
H : A. Razmadze

CrossMark Sc'enceD|reCt Mathematical

Institute

Transactions of A. Razmadze Mathematical Institute 171 (2017) 103-110

www.elsevier.com/locate/trmi

Original article

Investigation and numerical solution of some 3D internal Dirichlet
generalized harmonic problems in finite domains

Mamuli Zakradze®*, Murman Kublashvili®, Zaza Sanikidze?, Nana Koblishvili?®

& Department of Computational Methods, Georgian Technical University N. Muskhelishvili Institute of Computational Mathematics, 77 Kostava
st., Thilisi 0175, Georgia
b Department of Computer-Aided Construction Design, Georgian Technical University, 77 Kostava st., Tbilisi 0175, Georgia

Received 23 June 2016; received in revised form 24 November 2016; accepted 27 November 2016
Available online 20 December 2016

Abstract

A Dirichlet generalized harmonic problem for finite right circular cylindrical domains is considered. The term “generalized”
indicates that a boundary function has a finite number of first kind discontinuity curves. It is shown that if a finite domain is
bounded by several surfaces and the curves are placed in arbitrary form, then the generalized problem has a unique solution
depending continuously on the data. The problem is considered for the simple case when the curves of discontinuity are circles
with centers situated on the axis of the cylinder. An algorithm of numerical solution by a probabilistic method is given, which in
its turn is based on a computer simulation of the Wiener process. A numerical example is considered to illustrate the effectiveness
and simplicity of the proposed method.
© 2016 Ivane Javakhishvili Tbilisi State University. Published by Elsevier B.V. This is an open access article under the CC BY-
NC-ND license (http://creativecommons.org/licenses/by-nc-nd/4.0/).
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1. Introduction

It is known (see e.g., [1-5]) that in practical stationary problems (for example, for the determination of the
temperature of the thermal field or the potential of the electric field, and so on) there are cases when the corresponding
boundary function has a finite number of first kind discontinuity points (in the case of 2D) or curves (in the case of
3D). Problems of such type are known as Dirichlet generalized problems [1], and their solutions represent generalized
solutions, respectively. In general, it is known (see [3,6]) that methods used to obtain an approximate solution to
ordinary boundary problems are less suitable (or not suitable at all) for solving boundary problems with singularities.
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In particular, the convergence is very slow in the neighborhood of boundary singularities and, consequently, the
accuracy of the approximate solution of the generalized problem is very low.

The choice and construction of the computational schemes (algorithms) mainly depend on the problem class,
its dimension, geometry and location of singularities on the boundary. e.g., plane Dirichlet generalized problems
for harmonic functions with concrete location of discontinuity points in the cases of simply connected domains are
considered in [3,7], and general cases for finite and infinite domains are studied in [8—12].

In the case of spatial (3D) harmonic generalized problems, due to their higher dimension, the difficulties become
more significant. On the other hand, the study of such problems from the viewpoint of correctness and approximate
solution is of certain interest, since, some processes occur whose investigation is reduced to solution of problems of the
indicated type (see e.g., [3,4]). In the 3D case, there does not exist a standard scheme which can be applied to a wide
class of domains. In the classical literature, simplified, or so called “solvable” generalized problems (problems whose
“exact” solutions can be constructed by series, whose terms are represented by special functions) are considered,
and for their solution the classical method of separation of variables is mainly applied and therefore the accuracy of
the solution is rather low. In particular, in the mentioned problems, the boundary functions (conditions) are mainly
constants, and in the general case, the analytic form of the “exact” solution is so difficult in the sense of numerical
implementation, that it only has theoretical significance (see e.g., [5]).

As a consequence of the above, from our viewpoint, the construction of high accuracy and effectively realizable
computational schemes for the approximate solution of 3D generalized harmonic problems (whose application is
possible to a wide class of domains) has both theoretical and practical importance.

2. Statement of the problem and properties of its solution

Let D be a finite right circular cylindrical domain in the Euclidian space E3, bounded by a surface S. Without loss
of generality we assume that the coordinate axis ox3 of the Cartesian coordinates ox1x2x3 is the axis of the cylinder
D. We consider the Dirichlet generalized problem for the Laplace equation.

Problem A. Function g(y) is given on the boundary S of the domain D and is continuous everywhere, except a finite
number of circles Iy, I, . .., [, which represent discontinuity curves of the first kind for the function g(y). Besides, it
is assumed that the centers of these circles are situated on the axis of the cylinder D. It is required to find a function
u(x) = u(xy, x2,x3) € C2(D)(C(D \ U= lx) satisfying the conditions:

Au(x) =0, x e D, 2.1
u(y) =g(y), yeS, yei (k=1,n), (22)
lu(y)| <c, yeD, 2.3)

2, .
where A = Z?:l 33)6—2 is the Laplace operator and c is a real constant.
i

For the sake of simplicity, in the following we assume that the circles Iy (k = 1, n) are situated on S preserving the
order of succession in the direction of axis ox3. It is evident that the surface S is divided into parts Sy (k = 1,n + 1)

by the circles I or S = Zi]l Sk. On the basis of the above, the boundary function g(y) has the following form
g1(y), ye€S,
) € S5,
2(y) = &), ye5n 2.4)

gn+1(¥), ¥ € Su+1,

where the functions gx(v) = gr(y1, y2, ¥3), ¥ € Sk are continuous on the parts S of S, respectively.
Note that the additional requirement (2.3) of boundedness concerns actually only the neighborhoods of the
discontinuity curves of the function g(y) and it plays an important role in the extremum principle (see Theorem 1).

Remark 1. If inside the surface S there is a vacuum then we have the generalized problem with respect to a right
circular cylindrical shell.
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In order to study the properties of the solution of Problem ((2.1), (2.2), (2.3)), we will first prove the generalized
extremum principle in a more general case. Let us consider a finite domain D in the space E3 with surface S (D may
be bounded by several surfaces).

Theorem 1. If the function u(x) is harmonic in D, bounded in D and takes a value g(y) on the boundary S, which is

continuous on S everywhere, except a finite number of curves Iy, la, . . ., I, (with discontinuities of first kind), then
minu(x) < u(x) < maxu(x), 2.5)
x€eS xeD xeS

where for x € S it is meant that x € Iy (k = I,_n).

Proof. Let M = maxu(x),x € §', ' = §\ Uj_, lx and consider function

n
v(x):M+£Zl, x € D. (2.6)
=1 "%

In (2.6): ¢ is an arbitrary positive number, r¢ is the minimal distance from the considered point x to the kth curve of
discontinuity /; or ry = min p(x; yk), where yk—is a point on the curve ;. Evidently, the function v(x) is harmonic
and larger than M in D, continuous in D everywhere, except curves [ and limv(x) = oo for x — [;. Assume that
C(y*, 8) are kernels with radius § and with centers at points y* of the curves [ (k = 1, n). At passing by point y* the
line I by the kernel C (yk , 6) we obtain certain domain T, respectively. It is evident that 7y — I when § — 0.

Let us consider the closed domain Ds = D \ Ui~ Tk The function v(x) — u(x) is continuous in Dy, harmonic in
Ds and v(x) —u(x) > 0 on the common part of the boundaries D and D;. For sufficiently small é the above inequality
is also valid on the surfaces of the domains T, (since the function u(x) is bounded in D and for § — 0 the values v(x)
increase infinitely on the surfaces of domains 7j). Thus, from the usual extremum principle we have u(x) < v(x),
x € Ds, and consequently

ux) <v(x), xeD. 2.7

Indeed, any point x in the domain D belongs to some domain Dg for arbitrarily small §.
Since u(x) does not depend on &, from (2.7) we obtain u(x) < M, x € D or

U(x)yep < maxu(x)
xe§’

for any fixed point x in the domain D when ¢ — 0.
Now, if in the role of function v(x) we take

n
1
vix)=m—¢ —, x €D,

where m = minu(x), x € S, then the inequality
u(x)xep > minu(x),
xes’

can be proved in a similar way.

Thus, for the solution of Problem A, the generalized extremum principle (2.5) is valid. U

It should be noted that the following results can be obtained from Theorem 1.
Corollarl 1. If the generalized functions (in the sense of Theorem 1) u(x) and v(x) are harmonic in D, continuous
in D' =D\ Uj_; lk and if u(x) < v(x) on S, then u(x) < v(x), x € D.

Indeed, the function v(x) — u(x) is continuous on §’ and harmonic in D and v(x) — u(x) > 0 on S’. Due to
Theorem 1 v(x) —u(x) > 0,x € Doru(x) <v(x),x € D.
Corollary 2. If the functions u(x) and v(x) are harmonic in D and continuous in D', and if \u(x)| < v(x) on §',
then lu(x)| < v(x), x € D.

From the conditions it follows that —v(x) < u(x) < v(x), x € §'.
Applying twice Corollary 1, we have —v(x) < u(x) < v(x),x € Dor |u(x)| < v(x),x € D.
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Corollary 3. For the function u(x) which is harmonic in D and continuous in D’ the inequality |u(x)| < max |u| |y,
x € D isvalid.

In order to prove this we put v = max |u| | ¢ and use Corollary 2.
Now the theorem for the uniqueness of solution of boundary Problem A can be easily proved.

Theorem 2. The generalized spatial inner Dirichlet problem for the Laplace equation cannot have two different
solutions.

Proof. Assume that there exist two different functions u(x) and u»(x), satisfying _the conditions of the problem.
Their difference u(x) = uq(x) — un(x) is harmonic in the domain D, bounded in D and u(x) = 0, x € S’, From
Theorem 1 it follows, that u(x) = 0, x € D, i.e. u;(x) = uz(x), x € D. The theorem is thus proved. [

Theorem 3. The solution of the generalized spatial inner Dirichlet problem for the Laplace equation depends
continuously on the boundary data.

Proof. It is known [2], that a problem is called physically definite (or stable), if a small change in the conditions,
determining the problem solution (boundary conditions in the given case), causes a small change of the solution itself.
Let u1(x) and u5(x) be generalized solutions of the problem and which satisfy the condition

lur(x) —uz(x)| <e, xe&. (2.8)

Then the same inequality is true in D. Indeed, the functions u(x) = u;(x) — uz(x) and v(x) = ¢ are harmonic in D
and continuous in D', therefore due to Corollary 2 of Theorem 1, inequality (2.8) is valid in D.
Thus the theorem is proved. [

3. A method of probabilistic solution

It is known [13] that a relation between the theory of probability and the Dirichlet problem for Laplace’s equation
was observed long before the general theory of Markov’s processes arose (the works by G. Phillips and N. Wiener
(1923), R. Courant, K. Fredrichs and Kh. Levi (1928)). This idea was further developed in the works of A.Ya.
Khintchin (1933) and 1.G. Petrovski (1934).

This idea obtained a completed form by E.B. Duenkin [13]. He obtained a formula which expresses the relation
between a solution of a Dirichlet ordinary (or generalized) boundary problem for Laplace’s equation and the Wiener
(diffusion) process, when the problem dimension is n > 2.

In particular, E.B. Duenkin proved a general theorem which for n = 3 states:

Theorem 4. If a finite domain D € E3 is bounded by a piecewise smooth surface S and g(y) is a continuous (or
discontinuous) bounded function on S, then the solution of the Dirichlet ordinary (or generalized) boundary problem
for the Laplace equation at the fixed point x € D has the form

u(x) = M,g(x()). 3.1

In (3.1): M, g(x(2)) is the mathematical expectation of the values of the boundary function g(y) at the random
intersection points of the Wiener process and the boundary S; ¢ is the moment of first exit of the Wiener process
x(t) = (x1(t), x2(2), x3(¢)) from the domain D. It is assumed that the starting point of the Wiener process is always
x(to) = (x1(tp), x2(t9), x3(¢p)) € D, where the value of the desired function is being determined. If the number N of
the random intersection points y' = (yi, yé, yé) € S(i =1, N) is sufficiently large, then according to the law of large
numbers, from (3.1) we have

1L
u(x) ~uy () = 32" (3.2)
i=1

or u(x) = limuy(x) for N — oo, in the probabilistic sense. Thus, in the presence of the Wiener process the
approximate value of the probabilistic solution to Problem A at a point x € D is calculated by formula (3.2).
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Thus, on the basis of Theorem 4, the existence of solution of the Dirichlet generalized problem in the case of
Laplace’s equation for a sufficiently wide class of domains is shown. Besides, we have also an explicit formula giving
such a solution.

Remark 2. If the finite domain D is bounded by several surfaces (or § = ;" Sk and S¥ NS/ = & for k # j), then
instead of formula (3.2) we have the following formula

1 & L ko ki
u(x) ~ uy(x) = N;Zg oFD. (33)
=1 i=1
In (3.3): N = N+ No+ -+ + Ny; gk(y) is a boundary function on Sk: Ny is the number of the intersection
points y*! (k = 1, m; i = 1, Ni) of the Wiener process and the surface S¥. It is evident, that it is not necessary for
discontinuity curves to be situated on all S*.

Analogously to the considered cases (see [14—18]), on the basis of Theorem 4, the probabilistic solution of
Problem A consists in the realization of the Wiener process using the three-dimensional generator, which gives
three independent values wi(¢), wa(¢), w3(¢). In our case the Wiener process is realized by computer simulation.
In particular, for the computer simulation of the Wiener process we use the following recursion relations:

x1(te) = x1(tx—1) +wi(t)/ kv,
x2(t) = x2(tr—1) + wa(tx)/ kv, 34
x3(t) = x3(tk—1) +w3(t)/ kv, (k=1,2,...),

with the help of which the coordinates of the point x(fx) = (x1(#), x2(t), x3(tx)) are being determined. In (3.4):
w1 (tx), wa(tx), wz(t;) are three normally distributed independent random numbers for the kth step, with zero means
and variances one; kv is a quantification number and when kv — oo, then the discrete Wiener process approaches
the continuous Wiener process. In the implementation, the random process is simulated at each step of the walk and
continues until it crosses the boundary.

It is known that there exist two principles for generating random numbers, physical and programmatic:

1. The physical principle of generation gives real random numbers but its realization is connected with computation-
ally expensive, especially in the multidimensional case, and therefore its application is not practical.

2. In spite of a great number of methods the generating random numbers, they also have disadvantages which are
contained in the generating principle itself. Firstly, they are pseudo-random, and not real random numbers. Be-
sides, we can observe periodicity at generating such numbers. In particular, when solving the Dirichlet boundary
problems for Laplace’s equation it is possible to use pseudo-random numbers. In our computations generation of
pseudo-random numbers is done in MATLAB.

4. Numerical example

We consider a numerical example from [3,4] where it is solved by the method of separation of variables. In
particular, Problem A is considered for the finite right circular cylinder D(0 < r < a,0 < x3 < h), in which
n = 2 and /1, I, are the circles of the bases of the cylinder. Besides, it is assumed that the boundary function g(y)
(potential) has the form

0, y €81,
gy)={v=const, yeS9, “.1)
0, y € 83,

where S7, S3 are the bases and S is the lateral surface of the cylinder, respectively. In [3] it is noted that fields of these
types occur in electron-optical apparatuses.

(a) In the conditions (4.1) the “exact” solution to Problem A obtained by G. Grinberg and W.R. Smythe has the
following form (in cylindrical coordinates)

Qkthrr] .
o I, [T] sin —(2k+2)”x3

4v =
W) =—3> [Eaim] 241 kzowm x3). 42)
e =

k=0 I,
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Table 1

(r, x3) Wiy (1, X3) (r, x3) Wi (1, X3) Wi (r, X3)
r=0 m =10 r=20.5 m = 1000 m = 4000
0.0001 0.000252825 0.0001 0.391704 1.13433
0.0005 0.00126412 0.0005 1.17898 0.94994
0.001 0.00252824 0.001 0.902825 0.974749
0.005 0.0126403 0.005 0.979786 0.994937
0.01 0.0252753 0.01 0.989891 0.997472
0.05 0.125528 0.05 0.998065 0.999516
0.1 0.245902 0.1 0.999167 0.999792
0.2 0.454543 0.2 0.999832 0.999958
0.3 0.604858 0.3 1.00012 1.00003
0.4 0.69272 0.4 1.00027 1.00007
0.5 0.721326 0.5 1.00032 1.00008

where r = (xl2 + x%)%, h is a height of the cylinder, and « is a radius of the bases. In (4.2) Ip(x) is Bessel’s function
of order zero. Namely,

) (£)2n
Ip(x) = Jo(ix) = Z 2' 5, Wwherex € R,
= ) ) 4.3)
Ip(0) =1 and [H(x) — ; for x — oo.
X

It is evident, that for the solution W(r, x) the boundary conditions are satisfied on the bases S| and S3 or
W(r,0) = W(r,h) =0, where 0 <r <a.

From (4.3), it is easy to see that the series (4.2) converges rapidly for all points (r,x3) € D, when 0 < r < a,
especially for r = 0. If r = a, then the rate of convergence becomes worse on S>, especially in the neighborhood
of curves /1 and /5 (i.e., when (r, x3) € S7 and x3 — 0 or x3 — h). In particular, the convergence is very slow and
consequently, the accuracy in the satisfaction of boundary condition on S5 is very low. This is caused by the fact that,
when x3 — 0 or x3 — h, all terms of the series (4.2) tend to zero.

Besides, it should be noted that the methods which are considered in [3,4], can be applied to solution of Problem A
only when the discontinuity curves are the circles of the bases of the cylinder. In particular, if n = 2, then [, [, are the
circles of bases of the cylinder, and if n = 1, then [ is one of these circles.

Since boundary condition (4.1) is independent of the angle of rotation with respect to ox3 and symmetric with
respect to the plane x3 = %, the potential has the same properties. In the numerical experiments we took: v = 1,
h=1,a=0.5.

In Table 1 the results of the calculations for the sum of the first m + 1 terms of the series (4.2) (which is denoted
by wy, (r, x3)) are given.

In Table 1, because of the above-mentioned, w,(r, x3) is calculated at the points (r, x3) (* = 0, 0.5 and
0 < x3 < 0.5) which represent a certain interest. The numerical calculations have shown that practically w1(0, x3) =
Wy (0, x3) when m > 10, therefore in Table 1 the results of calculations are given only for m = 10. For example,
w11(0; 0.0001) ~ 0.1 % 1077, and w101 (0; 0.5) ~ —0.7 * 10~13? (see (4.2)).

It should be noted that in spite of the low accuracy of the solution W (r, x3) (on the basis of the extremum principle
and condition (4.1)) |u(x) — W (r, x3)| is minimal on the axis, where u(x) is the exact solution of Problem A.

(b) In order to determine the intersection points y' = (yi, yé, yé)(i = 1, N) of the Wiener process and of the
surface S, we operate in the following way. During the implementation of the Wiener process, for each current point
X (t), defined from (3.4), its location with respect to S is checked. In particular: if x(#;) € D then the Wiener process
is continued by (3.4); if x(#;) € S then y' = x(#), in this case, if y' € I] or y' € I, then we always assume that
y' € Sy oryl € 8,, respectively.

Let x(tx—1) € D for the moment t = t;_; and x(z;) € D for the moment ¢t = #. In this case, for the approximate
determination of the point y’, an equation of a line / passing through the points x (#;_1) and x (#) is first obtained. For
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Table 2
un (0,0, x3)
0,0, x3) kv =200 kv =200 kv =200 kv =400
N = 50000 N = 100000 N = 200000 N = 200000
(0, 0, 0.0001) 0.0096 0.0090 0.0092 0.0041
(0, 0, 0.0005) 0.0097 0.0095 0.0098 0.0058
(0,0, 0.001) 0.0110 0.0108 0.0106 0.0064
(0, 0, 0.005) 0.0200 0.0197 0.0197 0.0157
(0,0,0.01) 0.0325 0.0322 0.0324 0.0285
(0, 0, 0.05) 0.1313 0.1322 0.1312 0.1287
(0,0,0.1) 0.2511 0.2515 0.2514 0.2477
(0,0,0.2) 0.4586 0.4587 0.4576 0.4554
(0,0,0.3) 0.6078 0.6037 0.6063 0.6055
(0,0,0.4) 0.6914 0.6961 0.6940 0.6908
(0, 0, 0.5) 0.7222 0.7194 0.7197 0.7210
Table 3

un(0,0,x3), N =200000

0,0, x3) kv = 1000 kv = 2000 kv = 4000 kv = 8000
(0, 0, 0.0001) 0.0019 0.0010 0.0005 0.00034
(0, 0, 0.0005) 0.0028 0.0018 0.0016 0.0015
(0,0,0.001) 0.0037 0.0033 0.0031 0.0027
(0,0, 0.005) 0.0141 0.0133 0.0121

(0,0,0.01) 0.0268 0.0254 0.0253

(0,0, 0.05) 0.1262

(0,0,0.1) 0.2455

the intersection point y' we have three cases: (1) y' =1N Sy; (2) y' =1N83;(3) y' =1N S,. In this case, if we have
two intersection points x* and x** of the line / and the surface Sy, then in the role of the point y we choose the one
(from x* and x**) for which |x(#) — x| is minimal.

The results of the probabilistic solution to Problem A for cylinder D with boundary function (4.1) (calculated by
formula (3.2)) are given in Tables 2 and 3. The numerical solutions u y (0, 0, x3) are found at the same points of the
axis for various N and kv, where N is the number of the implementation of the Wiener process, and kv is the number
of the quantification.

The analysis of the results of numerical experiments show the following (see Tables 2 and 3): if the point x(z,) (at
which the approximate solution of Problem A must be determined) is situated at a small distance from surface S, then
the current point x (#;) must be under the condition of a random walk in D until it crosses S. To get this, the number
kv must be taken sufficiently large.

Although, we have solved Problem A for n = 2, its solution under condition (2.4) is not difficult. Indeed, after
finding the intersection point y’ of the Wiener process and the surface S, it is easy to establish the part of S in which
the point yi is situated. Moreover, in general, we can solve Problem A for all such locations of discontinuity curves,
which give the possibility to of establishing the part of surface S where the intersection point is located.

From Tables 1-3 and the above mentioned it is clear that the results obtained by the probabilistic method are
reliable, and this method is effective for numerical solution of problems of type A. In particular, the algorithm is
sufficiently simple for numerical implementation.

It should be noted that if we apply the method of parallel programming to probabilistic solution of Problem A,
then we will avoid that difficulty which is noted in point 2 of Section 3. Consequently, significantly less time will be
needed for numerical realization and besides the accuracy of the obtained results will improve.
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5. Concluding remarks

1. The method is suitable for the approximate solution of both ordinary and generalized Dirichlet problems for a
rather wide class of domains, in the case of Laplace’s equation. The results obtained using this method are reliable
and characterized by an accuracy which is sufficient for many problems (see [14—-18]).

2. The method is very simple and does not require sophisticated numerical methods and programming. Accordingly,
it satisfies modern requests to numerical methods and algorithms.
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