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Abstract. We obtain dimension free estimates for noncommutative Riesz transforms associated
to conditionally negative length functions on group von Neumann algebras. This includes Poisson
semigroups, beyond Bakry’s results in the commutative setting. Our proof is inspired by Pisier’s
method and a new Khintchine inequality for crossed products. New estimates include Riesz trans-
forms associated to fractional laplacians in R” (where Meyer’s conjecture fails) or to the word
length of free groups. Lust-Piquard’s work for discrete laplacians on LCA groups is also generalized
in several ways. In the context of Fourier multipliers, we will prove that Hérmander—Mikhlin mul-
tipliers are Littlewood-Paley averages of our Riesz transforms. This is highly surprising in the Eu-
clidean and (most notably) noncommutative settings. As application we provide new Sobolev/Besov
type smoothness conditions. The Sobolev-type condition we give refines the classical one and yields
dimension free constants. Our results hold for arbitrary unimodular groups.
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Introduction

The classical Riesz transforms R; f = Bj(—A)_l/ 2f are higher-dimensional forms of
the Hilbert transform in R. Dimension free estimates for the associated square functions
Rf = |V(=A)"1/2 f| were first proved by Gundy/Varopoulos [28] and shortly after by
Stein [71], who pointed out the significance of a dimension free formulation of Euclidean
harmonic analysis. The aim of this paper is to provide dimension free estimates for a much
broader class of Riesz transforms and apply them for further insight in Fourier multiplier
L ,-theory. Our approach is surprisingly simple and it is valid in the general context of
group von Neumann algebras.

A relevant generalization appeared in the work of P. A. Meyer [50], continued by
Bakry, Gundy and Pisier [3, 4, 27, 55] among others. The probabilistic approach consists
in replacing — A by the infinitesimal generator A of a nice semigroup acting on a proba-
bility space (€2, u). The gradient form (V f1, V f2) is also replaced by the so-called “carré
du champs” T (f1, f2) = $(A(f)) f> + fiA(f2) — A(f1 f2)), and Meyer’s problem for
(2, i, A) consists in determining whether

ITaCE, O ~em 1A £, (1< p < o00) (MP)

holds on a dense subspace of dom A. As usual, A ~ B means § < A/B < M for some
absolute constants M, § > 0. We write A ~, B when max{M, 1/8} < c. Meyer proved
this for the Ornstein—Uhlenbeck semigroup, while Bakry considered other diffusion semi-
groups assuming the I'> > 0 condition, which yields in turn a lower bound for the Ricci
curvature in Riemannian manifolds [4, 43]. Clifford algebras were considered by Lust-
Piquard [46, 47], and other topics concerning optimal linear estimates can be found in
[12, 22] and the references therein. Further dimension free estimates for maximal func-
tions appear in [6, 10, 51, 70].

Contrary to what might be expected, (MP) fails for the Poisson semigroup in R” when
1 < p <2n/(n+ 1), even allowing constants depending on n (see Appendix D for de-
tails). Bakry’s argument heavily uses commutative diffusion properties, and hence the
failure of (MP) for subordinated processes and p < 2 does not contradict his work.
Moreover, besides the heat semigroup, convolution processes have not been studied sys-
tematically. Lust-Piquard’s theorem on discrete laplacians for LCA groups [48] seems
to be the only exception. Our first goal is to fill this gap and study Meyer’s problem for
Markov convolution semigroups in the Euclidean case and other group algebras. In this
paper, we introduce a new form of (MP) which holds in much larger generality. As we
shall see, this requires following the tradition of noncommutative Khintchine inequalities
[49, 60] which involves considering an infimum over decompositions into two terms when
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p < 2.Inthe terminology of noncommutative geometry, our decomposition takes place in
the space of differential forms of order 1 (see Appendix, Lemma C1). Indeed, the deeper
understanding of derivations in noncommutative analysis provides a better understanding
of Riesz transforms, even for classical semigroups of convolution type.

__ Let us first consider a simple model. Given a discrete abelian group G, let (2, u) =
(G, v) be the compact dual group with its normalized Haar measure and construct the
group characters x, : £ — T. By Schoenberg’s theorem [64] a given convolution semi-
group Sy ; 1 xg H> e_“/’(g)xg is Markovian in Q iff ¥(e) = O for the identity e,
1‘”(g) — 1‘0(g—l), and Zg ag = 0= Zg,h @ahw(g_lh) < 0. Any such function w
is called a conditionally negative length. Ay (xg) = ¥ (g)xe is the generator, which de-
termines the gradient form I"y,. Does (MP) or a generalization of it hold for arbitrary pairs
(G, ¥)? To answer this question we first widen the scope of the problem and consider its
formulation for nonabelian discrete groups G. The role of Lo (2, i) is now played by
the group von Neumann algebra £(G), widely studied in noncommutative geometry and
operator algebras [9, 18, 20].

Let G be a discrete group with left regular representation A : G — B(£3(G)) given
by A(g)8; = 8gn, where the 8,’s form the unit vector basis of £>(G). Write £(G) for
its group von Neumann algebra, the weak operator closure of the linear span of A(G) in
B(£>2(G)). Consider the standard trace 7(A(g)) = 85—, where e denotes the identity of G.
Any f € L(G) has a Fourier series expansion

Y F@re) with (f)= fle).

geG
Define the L, space over the noncommutative measure space (L(G), 7) as
L,(G) = L,(L(G), T) = closure of £(G) in the norm 11l @ = (z|fIPHVP.

In general, the (unbounded) operator | f|? is obtained from functional calculus on the
Hilbert space £>(G) (see [60] or Appendix B for further details). It turns out that

Ly(G) ~ Ly(G) = Lp(Q. )
for abelian G. Indeed, the map A(g) € (L(G),7) — xg € Loo(a, v) extends to a trace

preserving *-homomorphism, hence to an L, isometry for p > 1. This means that we can
identify Fourier series in both spaces sending A(g) to the group character x, and

H YT, = H 3 Fwx

L,G)

Harmonic analysis on £(G) places the group on the frequency side. This approach is
partly inspired by the remarkable results of Cowling/Haagerup [19, 29] on approxima-
tion properties and Fourier multipliers on group algebras. This paper is part of an effort
[34, 35, 53] to extend modern harmonic analysis to the unexplored context of group von
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Neumann algebras. Markovian semigroups acting on £(G) are composed of self-adjoint,
completely positive and unital maps. Schoenberg’s theorem is still valid and

Syif =Y VO F((g)

geG

will be Markovian if and only if ¥ : G — R is a conditionally negative length.

Riesz transforms should look like Ry ; f = 3y A:bl/ 2 f where the laplacian is re-
placed by Ay (A(g)) = ¥ (g)A(g) and 9y ; is a certain differential operator playing the
role of a directional derivative. Unlike for R”, there is no standard differential structure
for an arbitrary discrete G. The additional structure comes from the length 1, which al-
lows a broader interpretation of tangent space in terms of the associated cocycle. Namely,
conditionally negative lengths are in one-to-one correspondence with affine representa-
tions (Hy, ay, by), where ay, : G — O(Hy) is an orthogonal representation over a
real Hilbert space Hy and by, : G — Hy is a mapping satisfying the cocycle law (see
Appendix B for further details)

by (gh) = ay,g(by () + by (g) and |by (g)lliw =¥(g).

Since 9;(exp(2mi(x, -))) = 2mwix; exp(2mi(x, -)), it is natural to define

) by (8), ¢))
Ryjf = aw,wal/zfﬂ”"Z#
geG

for some orthonormal basis (¢j);>1 of Hy. Recalling that by ()/+/¥(g) is always a
normalized vector, we recover the usual symbol of R; as a Fourier multiplier. Note also
that classical Riesz transforms can be seen from this viewpoint. Namely, de Leeuw’s
theorem [21] allows us to replace R” by its Bohr compactification, whose L, spaces come
from the group von Neumann algebra L(R(;. ) of R” equipped with the discrete topology.
Then the classical Riesz transforms arise from the standard cocycle where v (&) = |£]?
(generating the heat semigroup) and Hy = R" with the trivial action oy, and the identity
map by, on R". Moreover, the classical Riesz transforms vanish on the L ,-functions fixed
by the heat semigroup: the constant functions on the n-torus and the zero function on the
Euclidean space. This is also the case here and Ry, ; will be properly defined on

F@r(g)

L5(G) = {f € Ly(G) | f(g) = 0 whenever by (g) = 0}.

An elementary calculation shows that

—-1/2 —-1/2
Py (A, 2 £ A2 ) = IRy f1
j=1

By Khintchine’s inequality, (MP) in the commutative setting is equivalent to

H 21: )/jR'p’jf“Lp(ssz) e /1L, @)
=
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for any family (y;);>1 of centered independent gaussians in 2. We have pointed out that
this fails when A = (—A)!/? is the generator of the Poisson semigroup. According to the
standard gaussian measure space construction (see below), we may construct a canonical
action By : G v Loo(S2) determined by . As we shall justify in this paper, a natural
version of Meyer’s problem (MP) is to ask whether

H D v % Ryf
j=1

Our first result claims that this form of (MP) holds for all Markov convolution semigroups
on group von Neumann algebras, including the Poisson semigroup in the Euclidean space.
The Riesz transforms above were introduced in [34] under the additional assumption
that dimHy, < oo. Our dimension free estimates below—in cocycle form, see Theorem
A2 for a Meyer-type formulation—allow one to consider Riesz transforms associated to
infinite-dimensional cocycles.

L],(LOO(Q)XIG) c(p) ”f”Lp(G)'

Theorem Al. Let G be a discrete group, f € L} ((’i) and1 < p < o0.
() If 1 < p <2, then

12 o\ 172
CURCRITINS U (03T 2) R Sl (0377 R
Az, @ ~ew Ry, f=aj+b; j; 7 Ly(G) JZI: 77 LyG)

@) If 2 < p < oo, then
12 172
o e[S ), | (S )
17112, @ ~er {H(}; 0ifP) ] |51

Theorem A1l and most of our main results below also hold in fact for arbitrary unimod-
ular groups. The introduction of the corresponding group algebras as well as the proofs
of these results will be postponed (for clarity of exposition) to Appendix A. The infimum
in Theorem A1(i) runs over all possible decompositions Ry ; f = a; + b; in the tangent
module, the noncommutative analogue of the module of differential forms of order one.
A more precise description will be possible after the statement of Theorem A2. A crucial
aspect comes from the b;’s, twisted forms of b;’s that will be rigorously defined. The
failure of Theorem Al for b;’s in place of their twisted forms goes back to [48, Proposi-
tion 2.9]. It shows certain ‘intrinsic noncommutativity’ in the problem, since the statement
for p < 2 does not simplify for G abelian unless the action o is trivial!

A great variety of new and known estimates for Riesz transforms and other Fourier
multipliers arise from Theorem Al, by considering different lengths. All condition-
ally negative length functions appear as deformations of the canonical inner cocycle
for the left regular representation. Namely, if we consider the space Il of trigonomet-
ric polynomials in £(G) whose Fourier coefficients have vanishing sum—finite sums
2o agh(g) with 3, a; = O—then ¢ : G — Ry is conditionally negative iff ¥ (g) =
Ty 2A(e) — A(g) — A(g~1)) for some positive linear functional 7y, : Ilp — C. This char-
acterization will be useful along the paper; it is proved in Appendix B. Having identified
the exact form of conditionally negative lengths, let us now illustrate Theorem A1l with a
few examples which will be analysed in the body of the paper:

L,(G) } '
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(a) Fractional laplacians in R”. Recall that Theorem A1 also holds for group algebras
over arbitrary unimodular groups. In the particular case G = R” we may consider
conditionally negative lengths of the form

w@)==ZA;(1—00%2ﬂOaSD)duw@)

for a positive Borel measure py, satisfying ¥ (§) < oo forallé € R*. If duy (x) =
dx/|x|"t?P forany 0 < B < 1, we get (&) = k,(B)|&|*#. This will provide
us dimension free estimates for Riesz transforms associated to fractional laplacians,
which are new. The estimates predicted by Meyer fail for 8 = 1/2 (see Appendix D).
In contrast to the case 8 = 1, we find highly nontrivial cocycles. The vast family of
measures [ty are explored in further generality in the second part of this paper.

(b) Discrete laplacians in LCA groups. Let Iy be a locally compact abelian group and
so € I'g be torsion free. If 9; f(y) = f(¥) — f(v1, ..., 0¥}, ..., ¥n) stand for dis-
crete directional derivatives in ' = I'g x --- x I'g, we may consider the laplacian
L = Zj 8]?*3/ and R; = a/L_l/ 2. Lust-Piquard [48] provided dimension free esti-
mates for these Riesz transforms. If we set o = (0,...,0, 50,0, ...,0) with 59 in
the j-th entry, consider the sum of point-masses (ty = ) ; 80;- Then we shall recover
Lust-Piquard’s theorem via Theorem A1l taking

wm=a@=ﬁa—@—&4mmmww forg e G=T.

The advantage is that we do not need to require sg to be torsion free. Moreover, our
formulation holds for any finite sum of point-masses, so that we may allow the shift s
to depend on the entry j or even the group I' not to be given in a direct product form. ..
This solves the problem of discrete laplacians of a very general form; continuous
analogues can also be given.

(c) Word-length laplacians. Consider a finitely generated group G and write |g| to
denote the word length of g, its distance to e in the Cayley graph. If it is con-
ditionally negative—like for free, cyclic, Coxeter groups—a natural laplacian is
Al |(A(g)) = |glA(g), and the Riesz transforms

(g),
Ry jf =0 ,A f=2miy on®). H”f(g)k(g)

geG

satisfy Theorem A1l. Many other transforms arise from other conditionally negative
lengths. The natural example given above is out of the scope of [34]. It yields new
interesting inequalities; here are two examples in the (simpler) case p > 2. When

G= Z2m7
27 5L o f(]) 2mi 5, )1/2
” > et ‘(k;z; jg\:k o )

J€Lom
forAkz{]elzm|j—k=smod2mwith0§sSm—l}.WhenG:]Fn,

1/2
(Zj +>.—= f@UM@)

h#e g>h

’“dp)

Z f (g)k(g)

g>h

”f”p ~c(p)




Riesz transforms and Fourier multipliers 535

Let us now go back to Meyer’s problem (MP) for convolution Markov semigroups. In
the Euclidean case, integrating by parts we get —A = V* o V. According to Sauvageot’s
theorem [63], a similar factorization takes place for Markovian semigroups. Namely, there
exists a Hilbert £(G)-bimodule My, and a densely defined closable symmetric derivation

8y : Ly(G) - My suchthat Ay =838,

If B:Hy 3¢ — y; € L2(R2, X, u) denotes the standard gaussian measure space
construction, we will find in our case that My, = Lo (2, X, u) X g, G where G acts via
the cocycle action as By, ¢ (B(h)) = B(ay,¢(h)). The derivation is

Sy 1 M(8) > B(by(8)) ¥ A(g), &y p X A(g) > (p. B(by(8))A(8)-

If we consider the conditional expectation onto L(G),

Ec) : My 2 Zpg X A(g) H> Z(/Q Pg du)k(g) € L(G),

geG geG

and recall the identity

Ly (f1, f2) = E£)((8y 1)y f2)
from Remark 1.3, we obtain the following solution to (MP) for (G, ¥).

Theorem A2. The following norm equivalences hold for G discrete:
() If 1 < p <2, then
1/2 R . % 172 _ *y1/2 ~

A ~ inf E + |IE .

I v f”Lp(G) c(p) 5 F=1+2 l L(G)((bld)l) ||Lp(G) I L(G)(¢2¢2) ”LP(G)
@) If 2 < p < oo, then

1/2 o 1/2 = * pxy1/2 =
1AV FllL, @ ~etm maxtiTy (£ )20, @ ITw (5 £, @)

We are now ready to describe the families of operators along which we allow our de-
compositions in Theorems A1(i) and A2(i) to run over. Recall that ¢ € G,(C) x G does
not imply that EE(G)(¢*¢)1/2 or EL(G)(d)d)*)l/z lie in L, when p < 2. This is crucial
in Appendix D. Consider the subspace G,(C) x G of L,(L(£2) % G) formed by the

operators of the form
d= Y ¢g;Blej) x1(g)

geG j>1
D e
bg

with ¢, ; € C and ¢, € L,(2). The infimum in Theorem A2 is taken over all possible
decompositions &y f = ¢1 +¢2 with ¢1, ¢ € G,(C) x G. On the other hand, to describe
the infimum in Theorem A1 we introduce the maps

uj : Gp((C) XG> ¢~ Z(¢g, B(ej)) L, A (g) € Lp((A}).
geG

Then Ry ; f = aj + bj runs over (a;, bj) = (uj(Pa), uj(¢p)) for ¢q, ¢p € G,(C) x G.
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As in Theorem A1, we recover Meyer’s inequalities (MP) when G is abelian and the
cocycle action is trivial; the general case is more involved. The infimum cannot be reduced
to decompositions f = fi + f> (see Remark 1.4). The main result in [33] provides lower
estimates for p > 2 and regular Markov semigroups satisfying I'> > 0. In the context
of group algebras, Theorem A2 goes much further. We refer to Remark 1.5 for a brief
analysis of optimal constants.

Theorem Al follows from Theorem A2 by standard manipulations. The proof of the
latter is inspired by a crossed product extension of Pisier’s method [55], which ultimately
relies on a Khintchine-type inequality of independent interest. The key point in Pisier’s
argument is to identify the Riesz transform as a combination of the transferred Hilbert
transform

1 d
Hf(x,y)=p'V~;/Rﬂzf(x,y)7t where  B; f(x,y) = f(x +1y)

and the gaussian projection
Q:L,[R" y) > Ly-span{B(§) | £ € R"}.

Here the gaussian variables are given by B(§)(y) = (£, y), homogeneous polynomials of
degree 1. The following identity can be found in [55] for any smooth f : R" — C:

1 d
V2/m8(=A)7V2f = (id g ® Q)(p.v. - /R B f {) (RI)

where § : C®°(R") — C*®°(R" x R") is the derivation

n

a
S,y =) A = (V1) .

pay] 0Xx

Our Khintchine inequality allows us to generalize this formula to pairs (G, ¥). It seems
fair to say that for the Euclidean case, this kind of formula has its roots in the work of
Duoandikoetxea and Rubio de Francia [24] through the use of Calderén’s method of ro-
tations. Pisier’s main motivation was to establish similar identities involving Riesz trans-
forms for the Ornstein—Ulhenbeck semigroup.

Our class of 1-Riesz transforms becomes very large when we vary . This yields
a fresh perspective in Fourier multiplier theory, mainly around Hormander—Mikhlin
smoothness conditions in terms of Sobolev and (limiting) Besov norms. We refer to [34]
for a more in-depth discussion of smoothness conditions for Fourier multipliers defined
on discrete groups. The main idea is that this smoothness may be measured through the
use of cocycles, via lifting multipliers 71 living in the cocycle Hilbert space (identified
with R” for some n > 1), so that m = i1 o by,.

Let M, (G) be the space of multipliers m : G — C equipped with the p — p norm of
the map A(g) > m(g)A(g). Consider the classical differential operators in R" given by

Do = (—A)*? sothat D f(§) = |£[*f(§) foré e R" =Hy.
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We shall also need the fractional laplacian lengths

Ve(€) = 2/Rn(1 —cos(27 (&, x)))

dx
= ki (8)|61%.

Our next result provides new Sobolev conditions for the lifting multiplier.

Theorem B1. Let (G, ) be a discrete group equipped with a conditionally negative
length giving rise to an n-dimensional cocycle (Hy, ay, by). Let (¢}) ez denote a stan-
dard radial Littlewood—Paley partition of unity in R". If 1 < p < oo and ¢ > 0, then

M, @ Sepn) Im@l+ :i,%ﬁhw{f.‘;g D026 (e 1) | 1y }-

The infimum runs over all lifting multipliers m : Hy — C such that m = m o by,.

Our Sobolev-type condition in Theorem B1 is formally less demanding than the stan-
dard one (see below), and our argument is also completely different from the classical
approach used in [34]. As a crucial novelty, we will show that every Hormander—Mikhlin
type multiplier (those for which the term on the right hand side is finite, in particular the
classical ones) is in fact a Littlewood—Paley average of Riesz transforms associated to
a single infinite-dimensional cocycle! The magic formula comes from an isometric iso-
morphism between the Sobolev-type norm in Theorem B1 and mean-zero elements of
Lo(R™, ) with dug(x) = |x|~"*28)dx. In other words, if by : R" — Lr(R", i)
denotes the cocycle map associated to ¥, then m : R" — C satisfies

|| Dn/2+s( Ve ’%) HLz(R") =

iff there exists a mean-zero h € L(R”, u.) such that

(h, be(§)) .

m(&) = G) and |2l L@ u) = |Dnje (v ¥e ’71)||L2(Rn)

(see Lemma 2.5 for further details). A few remarks are in order:

e Theorem B1 holds for unimodular ADS groups (see Appendix A).
e Our bound is majorized by the classical one

sup || (1 + | 11"/ (o 27 )| Lyeery-
JEZ
A crucial fact is that our Sobolev norm is dilation invariant; more details in Corol-
lary 2.7. Moreover, our bound is more appropriate in terms of dimensional behavior of
the constants (see Remark 2.8).
e Our result is stronger than the main result in [34] in two respects. First we obtain
Sobolev-type conditions, which are way more flexible than the Mikhlin assumptions

sup  sup |£]"P1|agm(&)] < oo.
£eRM\{0} |B]<[n/2]+1
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Second, we avoid the modularity restriction in [34]. Namely, there we needed a simul-
taneous control of left/right cocycles for nonabelian discrete groups, when there is no
spectral gap. In the lack of that, we could also work only with the left cocycle at the
price of extra decay in the smoothness condition. In Theorem B1, it suffices to sat-
isfy our Sobolev-type conditions for the left cocycle. On the other hand, the approach
in [34] is still necessary. First, it explains the connection between Hormander—Mikhlin
multipliers and Calderén—Zygmund theory for group von Neumann algebras. Second,
the Littlewood—Paley estimates in [34, Theorem C] are crucial for this paper and [53].
Third, our approach here does not give L, — BMO bounds.

The dimension dependence in the constants of Theorem B1 has its roots in the use of
certain Littlewood—Paley inequalities on £(G), but not on the Sobolev-type norm itself.
This yields a form of the Hormander—Mikhlin condition with dimension free constants,
replacing the compactly supported smooth functions ¢; by a certain class J of analytic
functions which arises from Cowling/McIntosh holomorphic functional calculus, the sim-
plest of which is x > xe™" that already appears in the work of Stein [68]. Our result is
the following.

Theorem B2. Let G be a discrete group and Ag the set of conditionally negative lengths
¥ : G — Ry giving rise to a finite-dimensional cocycle (Hy,, oy, by ). Let ¢ : R, — C
be an analytic function in the class J. If 1 < p < oo and ¢ > 0, then

< i . i
Iy Secpy @)1+ inf fess sup| Daaimey /21e (Ve 061 Py, |-

m=nioby,
The infimum runs over all € Ag and all m : Hy — C such that m = m o by,.

Theorem B2 also holds for unimodular groups (see Appendix A). Taking the trivial co-
cycle in R” whose associated length function is |£|%, we find a Sobolev condition which
works up to dimension free constants; we do not know whether this statement is known
in the Euclidean setting. The versatility of Theorems B1 and B2 for general groups is
an illustration of what can be done using other conditionally negative lengths to start
with. Replacing for instance the fractional laplacian lengths by some others associated to
limiting measures when ¢ — 0, we may improve the Besov-type conditions a la Baern-
stein/Sawyer [2] (see also the related work of Seeger [66, 67] and [11, 44, 65]). The main
idea is to replace the measures du.(x) = |x|_(”+28)dx, used to prove Theorem B1, by
the limiting measure dv(x) = u(x)dx with

1
u(x) = —(1131(0)()6) +

|x |

1
L S (x)).
L +log x| T \B1O

Let us also consider the associated length

0(E) = 2/ (1 — cos(2m (£, x))u(x) dx.
Rn

Then, if 1 < p < oo and dimHy = n, we prove in Theorem 2.15 that

. . - 1/2
1M, Sepny Im@l+ it fsup (3 2%we| G+ (VE@i) |7, @ny) -
m=nioby i€Z Nieez,
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where (¢;)jez is a standard radial Littlewood—Paley partition of unity in R" and the
weights wy are of the form §x<p + k%83~ for k € Z. A more detailed analysis of this
result will be given in Section 2.4. In fact, an even more general construction is possible
which relates Riesz transforms to ‘Sobolev-type norms’ directly constructed in group von
Neumann algebras. We will not explore this direction here; further details in Remarks
2.11 and 2.12.

Let us now consider a given branch in the Cayley graph of F, the free group with
infinitely many generators. Of particular interest are two applications we have found for
operators (frequency) supported by such a branch. If we fix a branch B of F, let us set

Ly(B) = {f € Ly(L(Fxx)) | [(g) =Oforall g ¢ B}.
As usual, we shall write | | for the word length of the free group F.

Theorem C. Given any branch B of Fo, we have

(i) (Hormander—Mikhlin multipliers) Ifm : Zy — C, then

[ 01w, @) Se ?B?(ﬁ(j)l + j1a ) = m(j = D),

where M, (B) denotes the space of L, (ﬁ)-bounded Fourier multipliers.

(i) (Twisted Littlewood—Paley estimates) Consider a standard Littlewood—Paley parti-
tion of unity (¢;)j>1 in Ry, generated by dilations of a function ¢ with /¢ Lip-
schitz. Let Aj : M(g) — /;j(Ig]) A(g) denote the corresponding radial multipliers
in LFs). Then, for any f € Lp(ﬁ) and1 < p <2,

/2
(ZW 0 +55)) " |, & S0 1f1,@)
P

(Z(a aj + b b*)> HL,,(ﬁ)'

In analogy with Theorem A1, the first infimum runs over all decompositions with (a;, b;)
= (1j($a). vj(@»)) Where ¢4, dp € Gp(C) x G and v;(@) = Y, (dg. B(r))A(Q)
for certain h; € H|| to be defined later. The second infimum runs over (a;, b;) €
Cp(Lp) xR (L,,) the largest space where it is meanlngful Here C, (L)) and R (Lp) de-
note the closures of the finite sequences (u;); in L (B) in the norms || (Z u; *u ])1/ 2 p and

A; f_a,+b

& < inf )
”f”Lp(B) Nc(p) A f=aj+b;

1) uj u}k)l/ 2|| , respectively. Theorem C shows that Hsrmander—Mikhlin multipliers on
branches of F, behave as in the 1-dimensional groups Z or R. However, general branches
have no group structure and L ,-norms admit less elementary combinatorics (p € 2Z)
than the trivial ones g, g2, g°, ... with g a generator. The key idea for our Littlewood—
Paley inequalities is to realize the Littlewood—Paley partition of unity as a family of Riesz
transforms. The crucial difference from Theorems Al and A2 is that this family does not
arise from an orthonormal basis, but from a quasi-orthonormal incomplete system. It is
hence very likely that norm equivalences do not hold for nontrivial branches. On the con-
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trary, our result shows that the untwisted square function is greater than the twisted one,
and both coincide when the cocycle action is trivial and the product commutes. This is
the case for trivial branches (associated to subgroups isomorphic to Z) since we may re-
place the word length by the one coming from the heat semigroup on T, which yields
a trivial cocycle action. We may also obtain lower estimates for p > 2 (see Corol-
lary 3.2). At the time of this writing, we do not know of an appropriate upper bound
for || fll, (p > 2) since standard duality fails due to the twisted nature of square func-
tions. Bozejko—Fendler’s theorem [8] indicates that sharp truncations might not work for
all values of 1 < p < o0.

Our approach requires some background on noncommutative L,-spaces, group von
Neumann algebras, crossed products and geometric group theory. A brief survey of the
main notions/results needed for this paper is given in Appendix B for the nonexpert reader.
Appendix C contains a geometric analysis of our results in terms of the tangent module
associated to the infinitesimal generator Ay,.

1. Riesz transforms

In this section we shall focus on our dimension free estimates for noncommutative Riesz
transforms. More specifically, we will prove Theorems A1 and A2. We shall also illustrate
our results with a few examples which provide new estimates both in the commutative and
in the noncommutative settings.

1.1. Khintchine inequalities

Our results rely on Pisier’s method [55] and a modified version of Lust-Piquard/Pisier’s
noncommutative Khintchine inequalities [45, 49]. Given a noncommutative measure
space (M, ), we let RC,, (M) be the closure of the finite sequences in L, (M) equipped
with the norm

172 12
o, |(Suis) ] +[(m) |, 12022
Se=gr+hk ;gkg P ; k P P

(| ()7, (D) L) e

The noncommutative Khintchine inequality reads as G,(M) = RC,(M), where
G, (M) denotes the closed span in L, (€2, u; L,(M)) of a family () of centered in-
dependent gaussian variables on (€2, ). The specific statement for 1 < p < oo is

(fQ”Xk:Vk(w)fk‘

Our goal is to prove a similar result with a group action added to the picture. Let H be
a separable real Hilbert space. Choosing an orthonormal basis (ej);>1, we consider the
linear map B : H — L2(82, u) given by B(e;) = y;. Let X stand for the smallest

(o llRe, M) =

b4 1/p
d ~ .
Ly(M) “(w)) c(p) 1 RE, (M)
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o-algebra making all the B(h)’s measurable. Then the well known gaussian measure
space construction [14] tells us that, for every real unitary « in O (), we can construct a
measure preserving automorphism g on Ly (€2, ¥, u) such that 8(B(h)) = B(a(h)).

Now, assume that a discrete group G acts by real unitaries on H and isometri-
cally on some finite von Neumann algebra M. In particular, G acts isometrically on
Loo(R2, 2, 1) ® M and we may consider the space G,(M) x G of operators of the
form

D0 (Blej) ® fo.) ¥A(g) € Ly(A)

geG j>1

e
with A = (Loo(2, E, 0) ® M) x G and f, € G,(M). We will also need the conditional

expectation Eprqxg(fy X A(g) = (fQ fedun) x A(g), which takes L,(A) contractively
to L,(M x G). The conditional L, norms

L, (Epmxe) + Ly (Emxne) ifl < p <2,

ch E —
p (Erxc) {L;(EMxG) NL,(Emxc) if2 < p < oo,

are determined by

1Ly Esnnc) = IEMG U2l and 1 fllLgEnnne) = IEMxG (D21

(see [30, Section 2] for a precise analysis of these spaces). In particular, if 1 < p < oo
and 1/p + 1/qg = 1, we recall that L;(EMN(;)* = Ly (Epmxc) using the anti-linear
duality bracket. The same holds for column spaces. Define RC, (M) x G as the gaussian
space G (M) x G, with the norm inherited from L} (Epxc). Then we may generalize
the noncommutative Khintchine inequality as follows.

Theorem 1.1. Let G be a discrete group. If 1 < p < oo, then

p—1
Ci 0 I fllrc,MyxG = I fllg,myxG < Co/PILf IRC, (M) G-

G (M) % G is complemented in

and the norm of the corresponding projection @ is~+/p%/(p—1).

Proof. Let us first assume p > 2; the case p = 2 is trivial. Then the lower estimate
holds with constant 1 from the continuity of the conditional expectation on L, /. The
upper estimate relies on a suitable application of the central limit theorem. Indeed, assume
first that f is a finite sum Zg’h(B(h) ® fe.n) X A(g). Fix m > 1, use the diagonal
action (copying the original action on H entrywise) on £5'(H) and repeat the gaussian
measure space construction on the larger Hilbert space resulting in a map By, : £5' (H) —
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La(Qum, Z, im)- Let ¢y, : H — £5'(H) denote the isometric diagonal embedding i
m~1/2 ijm h ® e; and let F, ..., Fy be bounded functions on R. Then

7 (FI(B(h1)) - - - Fi(B(hi))) = F1 (B (¢ (71))) - - - Fie(Bin (¢ (i)

extends to a measure preserving x-homomorphism Lo (2, £, 1) = Loo (s T, Uim)
which is in addition G-equivariant, i.e. (B¢ (f)) = ,Bg,” (w(f)). The action here is given
by B¢ (B(h)) = B(ag(h)) with a the cross-product action. Thus, we obtain a trace pre-
serving isomorphism g = (7w ®id r) X idg from (Lo (2, X, 1) ® M) x G to the larger
space (Loo (2, T,y m) ® M) x G. This implies

1 m
1fllG,MyxG = H N D Buh®e) ® fen) ¥ Mg)

j=1 gh p

The random variables

fi=Y Buh®e)) ® fen) % Ag)
g.h

are mean-zero and independent over E (g (see Appendix B for precise definitions).
Hence, the noncommutative Rosenthal inequality—(B.1) in the Appendix—yields

I fllG, MyxG
S 4[] |, + [ emeon) )

Note that Exgc (f; £7) = Ertna(ff*) and Exguc(fF fj) = Eamuc(f*f) for all j.
Moreover, || fill, = Il fl. Therefore, the second inequality with constant O(p) follows

by letting m — co. An improved Rosenthal inequality [40] actually yields

I fllG, Myxc = C/P I fllre,(M)xG>

which provides the correct order of the constant in our Khintchine inequality.
Let us now consider the case 1 < p < 2. We will proceed by duality as follows.
Define the gaussian projection by

o(f) = ij(/g fykdu)yk,

which is independent of the choice of the basis. Let Q = (Q®id ) xidg be the amplified
gaussian projection on L,(Loo($2, , ) ® M x G). It is clear that G,(M) x G is the
image of this L,-space under the gaussian projection. Similarly RC,(M) x G is the
image of L7 (Erqxc). Note that

0 : LI (Eaxg) — RCp(M) x G
is a contraction. Indeed, we have

Ermnc(FF*) = Emxc(Of OF ) + Epmnc(OL F O %) = EMmuc(QfOf)
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by orthogonality, and the same holds for the column case. By the duality between
LY (Emxa) and Lif(Epxc) and also between L,(A) and L, (A), we obtain

Ifllkc, MyxG = sup  lr(fe)l = sup |tr(fQg)l

<1 re <1
gl e < gl e <

= sup (o)l = ( swp g, on6) 1 G, e
lgllre, <1 liglre, =1

with 1/p + 1/q = 1. In conjunction with our estimates for ¢ > 2, this proves the lower
estimate for p < 2. The upper estimate is a consequence of the continuous inclusion
L;C(Ech,) — L, for p < 2[38, Theorem 7.1]. Indeed,
- 2172 1/2p) 2y11/2 —21/2p)

£, mna = [IFP] ) = 2P IEMuc (IO ay =2 P 1S g Ertnc-

It remains to prove the complementation result. Since the gaussian projection is self-
adjoint, we may assume p < 2. Moreover, the upper estimate in the first assertion together
with the contractivity of the gaussian projection on L) (E (%) give rise to

10 fllg, Myxc S 1O fllrc, My = sup [r((Qf)g)l = sup |t(fQg)l
lglre, <1 lgllre, <1
< sup NQgllc,myxclfllL,ca) = Cov/qll fllL,ca)-
lgllre, <1
The last inequality follows from the first assertion for g. O

1.2. Riesz transforms in Meyer form

Denote by XA the Lebesgue measure and write y for the normalized gaussian measure
in R". With this choice, the maps B; f(x,y) = f(x + ty) are measure preserving -
homomorphisms from Ly (R"”, 1) to Loo(R" x R*, A x y). We may also replace A by
the Haar measure v on the Bohr compactification Ry, = of R", this latter case including
n = o0o. Moreover, if G acts on R” then 8; commutes with the diagonal action. As we
already recalled in the Introduction, (RI) takes the form

_ . 1 dt
V2/m 8(=0)712 f = (idp iy ® Q)(p.v. - / B f —)
T JrR t
with Q the gaussian projection and § : C*°(R") — C*°(R" x R") the derivation

"9
RERIEDY a—f,y; = (V£(x).y) = BV L)) ).
j=1 %

Lemma 1.2. Let G be a discrete group acting on Loo(Ry ;. v). If 1 < p < 00, then
8(=A) "2 xidg 1 Ly(Loo(RYy, v) X G) = Ly(Loo(RE X R", v x y) x G)

with norm bounded by Cp*/(p — 1)3/2. Moreover, the same holds when n = oc.
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Proof. The cross-product extension of (RI) reads

V2/m (8(=A)? xidg) f = Q<p.v. ;/R(ﬂ, x idg) f Tt)

This gives 8(—A)~1/2 x idg = +/7/2 O(H % idg) where H is the transferred Hilbert
transform

1 dt
Hf(x,y) =p.v. —/ Bif(x,y) —.
T JR t

By de Leeuw’s theorem [21, Corollary 2.5], the Hilbert transform is bounded on
L, (Ryponr, v) with the same constants as in L, (R, 1). The operator above can be seen
as a directional Hilbert transform at x in the direction of y, which also preserves the same
constants for y fixed. In particular, a Fubini argument combined with a gaussian average
easily gives

H:L,(Rpv) = LRy, xR, v xy)

again with the classical constants, even for n = oo.
To analyze the crossed product H X idg we note that 8; X idg is a trace preserving
s-automorphism

Looc(Ri g V) X G = Loo(Rp o X R, v x p) 1 G.

According to the Coifman—Weiss transference principle [17, Theorem 2.4] and the fact
that H is G-equivariant, we see that H x idg extends to a bounded map on L, with
constant ¢(p) ~ p?/(p — 1). Indeed, it is straightforward that the proof of the transfer-
ence principle for one-parameter automorphisms translates verbatim to the present set-
ting. Then the assertion follows from the complementation result in Theorem 1.1 for
M= LOO(Rgohr’ V). ]

Given a length ¢ : G — R, consider its cocycle map by, : G — R” and the crossed
product Lo (R", y) x G defined via the cocycle action oy, . The derivation &y : £(G) —
L@, y) x G is determined by 8y (A(g)) = B(by(g)) % A(g). We include the case
n = o0, so that any length function/cocycle is admissible. The cocycle law yields the
Leibniz rule

Sy (A(gh)) = 8y (A(g)A(h) + A(8)y (A(h)).
An alternative argument to the proof given below can be found in Appendix A.

Proof of Theorem A2. Given the infinitesimal generator Ay (A(g)) = ¥ (g)A(g) and ac-
cording to the definition of the norm in RC),(C) x G, it suffices to prove that

1/2
1A Il @ ~ertp 180 FllG,@xG ~eam 18y £ IR, () xG-

The second norm equivalence follows from the Khintchine inequality in Theorem 1.1
with constant ¢2(p) ~ +/p?/(p — 1); let us prove the first one. Since by, is a cocycle, the
map

7 L(G) 3 A(g) = exp2mi{by (g), ) X A(g) € Loo(RgOhr, v) x G
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is a trace preserving x-homomorphism which satisfies
G(—A) 12 xidg) o7 = i(id @y X ) 08y A,
Indeed, if we let the left hand side act on A(g) we obtain
B(=2)""2 xidg) 0 w(h(g)) = 8(=A) " (exp(2ri(by (8), -))) * A(g)

= 5 2wi{b , - A
27Ty @ e (exp(2mi(by (g), ) X A(g)

= @ exp(27i(by (2). ) ® Bby(g)) % A(g).

which coincides with i (id . g,y X 7) 0 SwA;l/z()»(g)). By Lemma 1.2, both sides in
this intertwining identity are bounded L, (L(G)) — L,(Loo(Ry ;X R", v x y) x G) for
1 < p < oo. In particular,

_ ~( 1 d
V2 i o) 2 T) 0 8y Ay f = Q(p-V- - fR(ﬁt x idg)7 f %)

Since idy  (rn,y) % 7 is also a trace preserving *-homomorphism, this yields

. —1/2, 4172
18y fFllL,(Loo®?,y)xG) = 1GdLo@r,y) X Ty Ay, / (A,/,/ IN Ly (Lo @2, xR, vxy)xG)
3
P 1/2 R
< G-1n 1Ay fllz, @)

The constant above also follows from Lemma 1.2. The reverse estimate follows with
the same constant from a duality argument. Indeed, if we fix f to be a trigonometric
polynomial, there exists another trigonometric polynomial f’ with || f'||,» = 1 such that

(A —e)lA)fllp < T(f AL ).

Note that A;l/ s only well-defined on f” = Zw(g#o f’(g)k(g). However, since
Go = {g € G| ¥(g) = 0} is a subgroup, we may consider the associated conditional
expectation Eg, on £(G) and obtain f” = f' — Eg, f' so that || f”||,» < 2. On the other
hand, we note the crucial identity

700 (@) %G ((8y [1)*8y f2)

=y ﬁ(g)ﬁ(h)( /Q o1 (B(by (8)) B(by (1)) du)t(k(g‘lh))
g,heG
1/2

=" Fi®@ @) by (). by @)y = > file) @V (g) = T(A/* f)* A} fa).

geG geG
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Combining both results we get

12 a2 1 i 412
1Ay Fllp = 77" A ) = Tt/ A7)
1 -1/2
= T UL@nG (Gy Ay 8y )
Ayl S —E s 1
=1_¢ vy prioyJilp < (p—1)3/2 v/ lip-

The last estimate was already obtained in the first part of this proof, it also follows from
Lemma 1.2 and yields ¢ (p) < p3/(p — 1)3/2. This completes the proof. O

Remark 1.3. Let

Ly (f1, ) = %(Aw(ff)fz + [T Ay () — Ay (fi ).

In the Introduction we related Theorem A2 to Meyer’s formulation in terms of I'y, via the
identity Ez () ((8y f1)*8y f2) = Ty (f1, f2). The proof follows by arguing as above, and
we find

Ec)((By f1)*8y fo) = Z J?l(g)ﬁ(h)(bw(g), by (W) yr(g~'h) = Ty (fi, f2)

g.h

since (by (g), bw(h))%p = %(w(g) + 1y (h) — (g~ h)), as explained in Appendix B.

Remark 1.4. When 1 < p < 2, we may consider decompositions f = f] + f so that
Sy f = @1 + ¢ with ¢; = 8y f; in our result. These particular decompositions give rise
to

14 Fllp < e(p) _inf(ITy (fis ol + Ty (5 D).

Somewhat surprisingly, the reverse inequality does not hold. Indeed, using the arguments
in the next section it would imply that Theorem A1 holds with the untwisted operators
(bj), but this was already disproved by F. Lust-Piquard [48].

Remark 1.5. Our constants grow like p3/% as p — oo with a dual behavior as p — 1.
According to the results in the literature, one might expect a linear growth of the constant
~ p. It is however not clear to us whether this is true in our context since we admit
semigroups which are not diffusion semigroups in the sense of Bakry, like the Poisson
semigroup. It is an interesting problem to determine the optimal behavior of dimension
free constants for (say) the Riesz transform associated to the Poisson semigroup (e’ v=a )
in R”. On the other hand, we are not aware of any dimension free estimates with constants

better than p>/? for matrix-valued functions in R”, even for the heat semigroup (e'*).
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1.3. Riesz transforms in cocycle form

We are now ready to prove Theorem Al. The main ingredient comes from a factorization
of the conditional expectation Ezg) : Loo(2, 1) X G — L(G) in terms of a certain
right £(G)-module map. As predicted by Hilbert module theory [30], this factorization is
always possible. In our case, when ¢1, ¢2 € G,(C) x G, it takes the form

Ec) (@] ¢2) = u(d1) u(¢n),

where u : G,(C) x G — Cp(L, (é)) is defined as follows:

w@) =u(Y ¢ 2 2@) = (D2 66 Blep) s @) @ eji.

geG j>1 geG

uj(¢)

Before proving Theorem Al, it is convenient to explain where the infimum is taken and
how we define the twisted form of (b;). The infimum Ry ; f = a; + b; runs over all
possible families of the form a; = u;(¢1) and b; = u;(¢) for some ¢y, ¢ € G,(C) xG.
This is equivalent to requiring that ) i B(ej) x aj € Gp(C) x G, and the same for (b;).
Once this is settled, if we note that

b =Y (Y b@ene), Mo,
i =Y (D b(@er. ¢ 2, M)
geG k>1
then the twisted form of the family (b;);>1 is determined by the formula
5,- = Z<231<(g)ek,Otw,g(e’j))H ().
geG k>1 v
Proof of Theorem Al If f € L3(G), we have
by (8), €j)n
u(sy A, Z(Z _’ . f(g)Mg)) ®ej1=) Ryl ®ej.
j=>1 “geG W( j=1
When p > 2, the assertion follows directly from Theorem A2 since

—1/2 —1/2

£ =Ec @y, 2 sy a,' f)
= lu@yA, 2 PP =" |Rw,,-f|2,

Jj=1

ry(a,'?f. A,

and similarly with f replaced by f*. When 1 < p < 2 we first observe that

172 —1/2

£, = 1Ay flip

~ ;nf (IEc@ @{eD 21y + IELc) (@205)' 1)
sy A, f=g1+
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by Theorem A2. By the factorization of E £ (G, we also recall the identities
0 1)2 * 172
Ec@ion'? = u@nl = (3 u@n*u;gn)
Jj=1

Ec@269)" = lu @)l = (X w0 09)

j=1

The injectivity of u implies that || £, is comparable to the norm
1/2 172
it (o) )+ [ (S ]
Ry j f=uj($p1)+uj(¢2) ; i (@) u;(@ » ; j(@2)"uj (9, ,

Therefore, if a; = u;j(¢1) and b; = u;(¢>) it suffices to see that E] = u; (45;‘)* to settle

the case 1 < p < 2. Since u is injective and ¢ = u_l(zk br ® ex1), we may prove such
an identity as follows:

C s (u,[(Z(Z’Ek(g)B(ek)) X x(g)>*])*
geG k>1
= ([ (X @By 1) 2 g ])
geG k=1
= [Z (Ch @B, 1@, Bep)re™]
geG k=1

Note that we have implicitly used the fact that Hy and L2(€2, ) are real Hilbert spaces.
O

Remark 1.6. Let A be the infinitesimal generator of a Markovian semigroup & =
(St)e>0 acting on (M, 7). Sauvageot’s theorem [63] provides a factorization A = §*§ in
terms of a certain symmetric derivation § : Ly(M) — M taking values in some Hilbert
M-bimodule M. As a consequence of our results, it is the nature of the tangent module M
and not of M itself which dictates the behavior of Riesz transforms on L, (M, t), in the
sense that we find noncommutative phenomena as long as M is not abelian regardless of
the nature of M.

Remark 1.7. Theorems Al and A2 are formulated for left cocycles, although an alter-
native form is possible for right cocycles or both together (see the precise definitions in
Appendix B). The only (cosmetic) change appears in the statement of Theorem Al for
p > 2. The row version of Ry ; is

, — by e, ~
R, . f=2 Ve DUy
vl ngEG a0 f(e)r(g).
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Note that Ry ;(f*) = _R://,j(f)* so that Zj(Rnl/,jf*)*(Rw,jf*) can be written as a
row square function in terms of the row Riesz transforms R://,j’ Although these two for-
mulations become identical for G abelian (left and right cocycles coincide), the statement
does not simplify for nontrivial cocycle actions and 1 < p < 2.

Remark 1.8. On the other hand, it is interesting to note that Theorems Al and A2 hold
in the category of operator spaces [58]. In other words, the same inequalities are valid
with matrix Fourier coefficients when the operators involved act trivially on the matrix
amplification.

1.4. Examples, commutative or not

In order to illustrate Theorems A1 and A2, it will be instrumental to present conditionally
negative lengths in a more analytic way. As will be justified in Appendix B (Theorem
B.4), these lengths are all deformations of the standard inner cocycle which acts by left
multiplication. Namely, ¢ : G — R is conditionally negative iff it can be written as

¥(g) = 1y (2h(e) — A(g) — A(g™h) (CN)

for a positive linear functional 7y : I1o — C defined on the space Iy of trigonometric
polynomials in £(G) whose Fourier coefficients have vanishing sum. Having this in mind,
let us consider some examples illustrating Theorems A1 and A2.

A. Fractional laplacians in R”. The Riesz potentials f — (—A)7#/2f are classical
operators in Euclidean harmonic analysis [69]. It seems however that dimension free es-
timates for associated Riesz transforms in R” are unexplored. If we let our infinitesimal
generator be Ag = (—=A)? and p > 2 (for simplicity), the problem in R” consists in
showing that

1/2
—1/2 412

dg i A ) H ~ n
H (]Zl 10p.jAg "~ [ Ly @ny @) I fllz, @

for some differential operators dg ; and constants ¢(p) independent of the dimension n.
Ap generates a Markov semigroup for 0 < 8 < 1. Indeed, the nonelementary cases
0 < B < 1 require to know that the length w,’s (£) = |£|%# is conditionally negative. Since
(CN) holds for G = R", the claim follows from the simple identity

1

1 X .
/ _ 28 __ _ 2mi(x,&) _ ,2mi(x,§) _
Yp&) = €] — | 2—e e Ydpg(x) = T

~ ka(B) Jrn
with dpg(x) = dx/|x|"+?# and

Vp (&)

=2 [ ) ds "/ 11
n(B) = /Rn( — cos(2m (£/I€], 5))) B T(n/2) maX{@ T-3 _ﬁ}'

The constant k, (8) only makes sense for 0 < 8 < 1 and is independent of £. The last
equivalence follows from the fact that the integral on the left hand side is comparable to

(s, &/1€1)1? f 1
———ds + —ds,
/131(0) |s|+28 Re\B,(0) IsI"T2P
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and the equivalence follows by using polar coordinates. The associated cocycle
(Hp, ag, bg) is given by the action ags(f) = exp(2mi(-, &))f and the cocycle map
£ 1 —expmi(-, &) € Hg = Lo(R", ug/kn(B)). Of course, we may regard Hg as a
real Hilbert space by identifying exp(27i{x, §)) € C with (cos(27 (x, &§)), sin(2w (x, &))
in R? and the product exp(27i (x, &)) - [ ] with a rotation by 27 (x, £). In contrast to the
standard Riesz transforms for 8 = 1, for which Hg = R" and the cocycle is trivial,
we need to represent R” in infinitely many dimensions to obtain the right differential
operators

— Y b ,ej ~

Rp i f(&) =0p,A5 2 f(&) = m@é#/mﬁf(s).
In particular, Theorem Al (or its extension to unimodular groups in Appendix A) gives
norm equivalences for all 1 < p < oo which differ from the classical statement when
1 < p < 2, since the cocycle action is not trivial anymore for 0 < g < 1. It is also
interesting to look at Theorem A2. Taking into account that Ag f(§) = |§ 128 £(&) and the
definition of the associated gradient form I'g, we obtain

‘ 1/2
I=A)P2flp ~ H ( fR My p(, £)em ) ds)

for f smooth enough and

p

Mpp(x.€) = 5(F0) F(=5) + T F©) = [fP©)I€1*.
More applications to Euclidean L, multipliers will be analysed in the next section.

B. Discrete laplacians in LCA groups. Let I'g be a locally compact abelian group and
so € I'g be torsion free. If 9;¢(y) = @(¥) — @(y1, ..., 0¥}, ..., ¥u) stand for discrete
directional derivatives in I = I'g x - - - x I'g, we may construct the laplacian L = ) 8;‘8]-.
Lust-Piquard’s [48] main result establishes dimension free estimates in this context for the
family of discrete Riesz transforms given by R; = 8jL_1/ 2 and RJ’.“ =LV 28}?“. Ifp>2,
she obtained

- 2 * 12 172
(o arioP +1R70») |~ Il
= L,(D)

It is not difficult to recover and generalize Lust-Piquard’s theorem from Theorem A1 for
I LCA, justified in Appendix A. Indeed, let I" be any LCA group equipped with a positive
measure [y . If G denotes the dual group of I', let us write x, : I' — T for the associated
characters and v for the Haar measure on G. Define

Ayg = /Ga(g)Aw(xg)dV(g) = fG@‘(g)[/F(er — Xg— xg—l)(y)duw(y)]xg dv(g).

V@=I1=XeF,r 1y

If v : G —> R4, then it is a conditionally negative length which may be represented by
the cocycle

(Hy sty g, by (8) = (La(T, pay), xg - [ 1,1 = xg)-
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In other words, we have ¥/(g) = (by(8), by (g))#, - Again, we may regard Hy as a
real Hilbert space by identifying C 5 x4 (y) = (Re(xq(¥)),Im(x4(y))) € R2 and the
product xg(y) - [ ] with a rotation by arg(x,(y)). Set

(by (), e m, Reby (g, 7) ~
Rly— / OvR8): ey iy dv(g) = | 20850y dv(e),
v : T P(8)xgdv(g) N0 P(8)xg dv(g)
(by(9). €)1, Imby (g, 7) ~
R2 :f e v d = = d .
»® ; 00 P(8)xgdv(g) AN T0) ©(8)xgdv(g)

Then Theorem A1 takes the following form for LCA groups and p > 2:

12
H (fr<|R;<o|2+ IR§¢|2)duw(y))

Now, let us go back to Lust-Piquard’s setting I' = I'g x --- x I'gp and write 0; =
©,...,0,5,0,...,0) with 5o in the j-th entry. If we pick our measure (y to be the
sum ) _; 8, of point-masses and recall the simple identities

~e(p) l@llL,@)-
Ly(T)

—-1/2 1 - p2 —1/2 1 .2
Rj=8;L'? =R, —iR;, Rf=L""%0 =R +iR;,

then we deduce Lust-Piquard’s theorem as a particular case of Theorem Al for LCA
groups. We may also recover her inequalities for | < p < 2—which have a more in-
tricate statement—from our result; we leave the details to the reader. The advantage of
our formulation is that it is much more flexible. For instance, we do not need to require
5o to be torsion free. We may also consider other point-masses giving rise to other forms
of discrete laplacians. In particular, we may allow the shift so to depend on j, or even
I" not to be given in direct product form. Many other (not necessarily finitely supported)
measures can also be considered. We will not make an exhaustive analysis of this here.

C. Word-length laplacians. We may work with many other discrete groups equipped
with more or less standard lengths. Let us consider one of the most canonical examples,
word length. Given a finitely generated discrete group G, the word length |g| is the dis-
tance from g to e in the Cayley graph of G. It is not always conditionally negative, but
when this is the case we may represent it via the cocycle (H, |, o |, b| |), where H| | is the
closure of the pre-Hilbert space defined in I1g by

1 —-_
(i =—5 D i@ falg™'hl

g,heG

and (|, ¢(f), b () = (A(g) f, A(e) —A(g)), as usual. The identification of this Hilbert
space as a real one requires taking real and imaginary parts as in the previous examples.
The Riesz transforms

_ . (by(8), €j)n
Rijf =014 |1/2f = 2mi ZA

F@r(g)
geG m
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satisfy Theorem Al for any orthonormal basis (ej);>1 of H, |. Theorem A2 also applies
with A| |(A(g)) = |g|A(g) and the associated gradient form I'| |. Further Riesz transforms
arise from other positive linear functionals 7y on Ij.

Let us recall a few well-known groups for which | | is conditionally negative:

(i) Free groups. The conditional negativity of the length function for the free group
[, with n generators was established by Haagerup [29]. A concrete description of
the associated cocycle yields an interesting application of Theorem A 1. The Gromov
form is

gl + |k — g~ A

K (g, h) = (by(g). b (W), = 2

= |min(g, h)|

where min(g, &) is the longest word inside the common branch of g and /4 in the
Cayley graph. If g and & do not share a branch, we let min(g, /) be the empty word.
Let R[IF,,] stand for the algebra of finitely supported real valued functions on F,, and
consider the bracket (84, 8,) = K (g, h). If N denotes its null space, let # be the
completion of R[F,,]/N. Then, writing g~ for the word which results after deleting
the last generator on the right of g, the system &, = §; —3,- + N forall g € IF,, \ {e}
is orthonormal and generates . Indeed, it is obvious that §, belongs to N and we

may write
¢ = Z ag(sg = Z (Z ah)ég

g€F, geF, h>g

for any ¢ € R[F,]. Here h > g iff g belongs to the (unique) path from e to / in the
Cayley graph and we set &, = .. This shows that N = R§, and dim’H = oo. It
yields a cocycle with « = A and

b:F, >g+> 8, + RS, € R[F,]/RS,.

Considering the ONB (§;,)«. we see that (b(g), 1) = 84>, and the operators

Riiuf = Z f(g)/\(g)

g>h

form a natural family of Riesz transforms in L(IF,,) with respect to word length. If
p > 2, Theorem A1 gives rise to the inequalities below in the free group algebra with
constants c(p) only depending on p:

)1/2

[3] oA

ize lgzn V18]
The case 1 < p < 2 can be formulated similarly according to Theorem A1l. Note that
the L,-boundedness of the Riesz transforms R| |, is out of the scope of Haagerup’s
inequality [29], since they are unbounded on L.

f(g‘l)
1Y \/E

g=h

”f”Lp(f,,) ~ec(p) o
Ly (Fy)
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(ii) Finite cyclic groups. The group Z, = Z/nZ with the counting measure is a cen-
tral example. Despite its simplicity it may be difficult to provide precise bounds for
Fourier multipliers (see for instance [35] for a discussion on optimal hypercontrac-
tivity bounds). The conditional negativity for the word length |k| = min(k, n — k) in
Z,, was justified in that paper. For simplicity we will assume that n = 2m is an even
integer. Its Gromov form

GAQCm—j)+KkAQCm—k)— (k= j)AQCm—k+j))
2
can be written as follows for0 < j <k <2m — 1:

K@, k)=(@,)=jACm—k)Am—k+j)t

K(j. k)=

with s; = 0 V s; the details are left to the reader. Note that K(j, j) = ¥ (j) as
it should be. Using the above formula, we may consider the associated bracket in
My ~ R[Zo;,] © R3g and deduce, after rearrangement,

2m—1 2m—1 m  k+m—1 k+m—1 m
(Z a8, ) bj5j>= Z( ) “f)( > bf‘) = b
j=1 j=1 k=1 j=k =k k=1

This shows that the null space N of the bracket above is the space of elements } _; a;6;
in R[Zy,,]1 © Réo with vanishing coordinates ag. If we quotient out this subspace we
end up with a Hilbert space H of dimension (2m — 1) — (m — 1) = m. Our discussion

establishes an isometric isomorphism

2m—1 m
O:H> Z aij = Zakek (S Rm,
j=1 k=1

where o = (3, 5,1 @j8j, 1a,) with

A ={j €Zyy|j—k=smod2m forsome 0 <s <m — 1},

so that 15, = @~ !(¢;). Consider the ONB of H given by 15, for 1 <k < m. We
are ready to construct explicit Riesz transforms associated to the word length in Zyy, .
Namely, let Zy,, = T2, be the group of 2m-roots of unity with the normalized count-
ing measure. Then using the ONB above we set

Fhx with () =2/

1
Rijxf = T
;;\:k NN QCm—j)
If p > 2, Theorem Al establishes the following equivalence in L, Zom):
m i 2\ 1/2
(i fG)
| > 7o (>|x =Ly
jEZZW k=1 jEAK .]/\( m_])

with constants independent of m. Similar computations can be performed for n =
2m + 1 odd, and Theorem A1 can be reformulated in this case. We leave the details
to the reader.

~ ~c(p) ~
Lp (Zom) Lp (Zom)
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(iii) Infinite Coxeter groups. Any group presented by

G=(g1,-.-.8&n | (gjg)V* =e)

with s;; = 1 and sjx > 2 for j # k is called a Coxeter group. Bozejko [7] proved
that word length is conditionally negative for any infinite Coxeter group. The Cayley
graph of these groups is more involved and we will not construct here a natural ONB
for the associated cocycle; we invite the reader to do it.

Other interesting examples include discrete Heisenberg groups or symmetric groups.

2. Hormander-Mikhlin multipliers

In this section we shall prove Theorems B1 and B2. Before that we obtain some pre-
liminary Littlewood—Paley type inequalities. Afterwards we shall also study a few Besov
limiting conditions in the spirit of Seeger for group von Neumann algebras that follow
from Riesz transforms estimates.

2.1. Littlewood—Paley estimates

Let (G, 1) be a discrete group equipped with a conditionally negative length and asso-
ciated cocycle (Hy, ay, by). If h € Hy we shall write Ry, j, for the h-directional Riesz
transform

(by(g), h
R =2
wht ”22, W

We begin with a consequence of Theorem A1 which also generalizes it.

L F(9)r(g).

Lemma 2.1. Given (hj)j>1in Hy and p > 2,

/2 1/2
PILINT R Y CEATOTEN | (O ITD I F
H( |‘“f’ L, @ ~P ,-2113”’”7” ;Uﬂl L,©)
Proof. Given an ONB (ey)k>1 of Hy, we have
|5 e 57) ]
V.hjJj Lp(a)

i, e, By (8). e
- o(p s B D fne) 96

j>1 \geGk>1 Sp(Lp)
= Ry rfi ®(hi,er)y, e; 1” = H Ryrfi @ Alegjxk I)H )
HJ;I vk fj ® (hj. ex)p, e, So(L0) Z vk fj GO o)

where A @ £o(N x N) > 8k > (hj, ex)p, 3 € €2(N). Since t5 = B(C, £p) is a
homogeneous Hilbertian operator space [58], the cb-norm of A coincides with its norm,
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which in turn equals sup; |4 [, . Altogether, we deduce

1/2
Ry i) ) o = (suplingliae, )| D2 Ruasi @ e |
H(; Y.hjJj L,@© a1 JIHy jgl v.kJj J Sp(Ly)
12
= (sup jliae, ) | (X 1Ry £i?) | <
j=1 Jk>1 Ly(©)
~ 1/2
= (sup Isllae, ) | (2 1Ru s 12) |
<jzl Tty 1; v Sp(Lp)

for ﬁw’k = Ry ®idpy,) and f = Zj fi ® ej 1. Now, since Theorem Al also holds
in the category of operator spaces, the last term on the right hand side is dominated by
(P fls, L, which yields the inequality we are looking for. m]

We need to fix some standard terminology for our next result. Consider a sequence of
functions ¢; : Ry — C in C* (R \ {0}) fork, = [1/2] + 1 such that

(=

2\ 172
) <% forall0 <k <k,.
j

d
@%‘(S)

Let M, (G) stand for the space of symbols m : G — C associated to L ,-bounded Fourier
multipliers in the group von Neumann algebra £(G); equip any such symbol m with the
p — p norm of the multipler A(g) — m(g)A(g). Now, given any conditionally negative
length ¥ : G — R and / in the associated cocycle Hilbert space Hy, let us consider the
symbols

my n(8) = (by (), h)y /V¥(g) sothat Ry n(A(g)) = 2mimy n(g)A(g).

Then, we may combine families of these symbols into a single Fourier multiplier patching
them via the Littlewood—Paley decompositions provided by the families (¢;) and finite-
dimensional cocycles on G. The result is the following.

Lemma 2.2. Let G be a discrete group equipped with two n-dimensional cocycles with
associated length functions v, Y2 and an arbitrary cocycle with associated length func-
tion 3. Let (¢1}), (@2)) be Littlewood—Paley decompositions satisfying the assumptions
above and (hj)j>1 in Hy,. Then, forany 1 < p < oo,

H Z 15 W1 ()2 (Y2 ())my

j=1

Sep.n) sup 171134, -
>

M, (G) j

Proof. Consider the multipliers

Ayp: M) = o (g)HA(g).
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When p > 2,let f € L,(G) and f € L,(G) with 1/p + 1/g = 1 so that
‘f<f* ZAllflJMjAl/fzJsz RWSshj (f)>‘
7
= ‘Z T((A‘//I’le f)*th,hj (Ayrn; f))‘
7

< Avi o 5” H Ry i (Mg o 5”
= H; 1/f1’</>1.;f® J RC,(L(G)) ; 1/f3’h_/( 1/f2,<p2]f)® j RCH(L(G))

by anti-linear duality. On the other hand, Lemma 2.1 trivially extends to RC,-spaces.
Indeed, the row inequality follows from the column one applied to fj*’s together with
Remark 1.7 and the fact that the maps R://, hj satisfy the same estimates. We apply it to the
last term of the right hand side. Combining that with the Littlewood—Paley inequality in
[34, Theorem C] we obtain

(7 2 Avrios v Rusy D) | Sepnr (S804, 171, @12, @
j=1 /=

The result follows by taking supremums over f running over the unit ball of L, (G). On
the other hand, when 1 < p < 2 the result follows easily by duality from the case p > 2
since the multipliers involved are R-valued and therefore self-adjoint. O

The only drawback of Lemma 2.2 is that we need finite-dimensional cocycles to apply
our Littlewood—Paley estimates from [34]. We may ignore that requirement at the price of
using other square function inequalities from [32], where the former ¢; are now dilations
of a fixed function. Namely, given 1 < p < oo and ¢ : R4 — C belonging to a certain
class J), of analytic functions, it turns our that the column Hardy norm

L ds\ /2
I flEs .0 = H </R lo(sAy) fl T)

does not depend on the chosen function ¢ € J,. We know from [32] that

L,G)

HI(p, ) + H(p, ) if 1< p <2,

L,(G) C ’ .
P {H;w,mep‘(cp,w if2 < p < oo,

foranyp € J =)= p<oco Jp # ¥ and any conditionally negative length ¢ : G — Ry..

Lemma 2.3. Let G be a discrete group equipped with three arbitrary cocycles with as-
sociated length functions V1, yr2, ¥3. Let 1, 92 € J and (hg)sso in Hy,. Then for any
1 <p<oo

d
H /R 01 (5Y1 () @252 (D)Mo i, TS

Seipy esssup (g g,
M, (G) 5s>0



Riesz transforms and Fourier multipliers 557

Proof. Let us write Lp(a; L5(Ry)) for the space RC,(L(G)) in which we replace
discrete sums over Z by integrals on R} with the harmonic measure. Arguing as in
Lemma 2.1, it is not difficult to show that Theorem A1l implies

® ds ~ X ~ .
H / Rysiy =+ Lp(@: LER) — LG L (RmH Seqp esssup s34y,
R4 s s>0 ;

for p > 2. According to [32, Theorem 7.6], the maps

®1:Ly(G) 3 f > (91(- Ay f)s=0 € Lp(G; Ly (R)),
®:Ly(G) 3 f = (92(- Ayy) fs=0 € Ly(G; ¥ (Ry)),

will be bounded as long as A%. are sectorial of type w € (0,7) on L, (6) and admit a
bounded H*°(%y) functional calculus for some 6 € (w),, w) with w, = 7|l/p — 1/2].
Sectoriality is confirmed by [32, Theorem 5.6], whereas the H>(Xy) calculus follows
from the existence of a dilation as proved in [32, Proposition 3.12]. The fact that Sy ;
admits a dilation is a consequence of the main result in [61] (see also [37]). The combina-
tion of these arguments is explained for the Poisson semigroup on the free group in [32,
Theorem 10.12]. Therefore, the result follows for p > 2 by noticing that

ds . @ ds
P18 Ay)P2(sAy)Rysn; — = P30 Rysng — ) o @1.
Ry s R s

The case 1 < p < 2 then follows by self-duality exactly as in Lemma 2.2. O

The dimension free estimate in Lemma 2.3 will be useful in Section 2.3 below.

Remark 2.4. Slight modifications also give:
(1) If p = 2, then
1/2
2 < , 1/2 .
| (j§>1: Rung 1) ] ) St N B iy 11, @

(i) If 1 < p < oo, then

H Ay Ry | ® 8 H
; I J RC,(L(G))

Setom (50 153ty )1 £l @
Jz

It becomes an equivalence when Zj loj |2 =1and (hj) is an ONB of Hy,.
(i) If 1 < p <ooand0 <0 <2/p A2/p’, then

d
H / 01 (Y1 () @2 (592 ())mg —SH
R+ S lim

§c'(p) €ss sup ||m; ||[X«/,3,€oo(G)]9’
(G s>0

where /Y3(g) ms(g) = (hs, by;(8))3,, forall g and |Imsllx,, = Ihsli#,, -
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Assertion (i) follows as in Lemma 2.1 with A’ : £,(N) 3 §; — Zj (hj, ex)#, 8 € L2(N)
instead of the map A used there. Note that A’(A")* = ((h;, hk)); x. Moreover, by duality
we also find the following inequality for 1 < p < 2:

1/2
i ‘ , 1/2 12
(Muzywmﬁmﬂb&wHMpMDIM@(Z}ﬁO H%©.
Jj=1 j=1
The same holds with the row square function on the right hand side. Indeed, applying
(i) for f* in conjunction with Remark 1.7 and duality, we obtain (iv) with row square

functions and Rl’//’ h, instead of Ry, »;. However, all our results hold equally well for Ry, ;

and R(p’ j» S0 we deduce the assertion.

Estimate (ii) follows from the argument in Lemma 2.2. According to Theorem Al
and [34, Theorem C], the equivalence holds when the sequence |g; |2 forms a Littlewood—
Paley partition of unity and the &; form an ONB of Hy,.

Finally, (iii) is just an improvement of Lemma 2.3 by interpolation. Namely, assum-
ing (without loss of generality) that by, (g) span Hy, when g runs over G, it is clear
that Ay is univocally determined by mg and the norm in Xy, is well-defined. Once
this is settled, we know from Lemma 2.3 that (iii) holds for (p,0) = (g, 0) with any
g < oo and also for (2, 1). Interpolation of the maps Loo(Ry; Xy;) — M, (G) and
LR £50(G)) — M3(G)—the latter since ¢; € J C L2(Ry, ds/s)—with parame-
ters 1/p = (1 — 0)/q + 6/2 yields the expected inequality. Note that

[Loo(R5 Xys)s Loo Ry £oo(G))]? = Loo(Ry: [Xys. £oo(G)])).

2.2. A refined Sobolev condition

In order to prove Theorem B1, we start with a basic inequality for Euclidean Fourier
multipliers which is apparently new. Recall the notation D, = (—A)®/? and the fractional
laplacian lengths v, (€) = k, (¢)|£|? from the Introduction. Here H, = Lo (R”", 1) with
die (x)|x|"+25 = dx and (b, a;) stand for the corresponding cocycle map and cocycle
action. The result below shows how large is the family of Riesz transforms of convolution
type in R” when we allow infinite-dimensional cocycles.

Lemma2.5. If 1 < p <ocoand e > 0, then

Imlim, ey Sep) |Dny2te (v m) | Ly (R
In fact, when the right hand side is finite we have

m(E) = my, w(€) = {h, be(©)a, /v Ve (€)
for some h € LS(R", ) with

121l Ly i) = || Dnjote (v/We m) ||L2(Rn)-

Moreover, the constants in the above inequality are independent of ¢ and n.
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Proof. If we consider the Sobolev-type space

W%n/z’e)(R") = {m : R" — C | m measurable,

Du/2ve (v Ve m)”Lz(]R”) < oo},
and L3(IR", w.) is the mean-zero subspace of Ly (R", ), then we claim that

A L3R, i) 3 h > my € WE, 5 o (R"),
1
NYe(§) Jrn

extends to a surjective isometry. Indeed, let & be a Schwartz function in L3 (R", ug) with
compact support away from 0 and write w, (x) = 1/|x|"*%¢ for the density du¢(x)/dx.
In that case, the function hw, is a mean-zero Schwartz function in Ly (R") and

h(x)(@ 6 — 1) dpe (x),

mp(§) =

Vo my = f RGP de (x) = (heog) V.
Rn
In particular, this implies that

1A (R) w2

2 e ®) = |Dnj2se (Ve mh)HLz(]R”)

= H 1 (hwe)™"
NGS
Therefore, since smooth mean-zero compactly supported functions away from 0 are
clearly dense in L3(R", u), we may extend A to an isometry. Now, to show surjec-
tivity we observe from elementary facts on Sobolev spaces [1] that the class of Schwartz
functions is dense in our W-space. Therefore, it suffices to show that A~!(m) exists for
any such Schwartz function m. By Plancherel theorem, we find

= 17l Lgre, pe)-
Ly(R™)

1 —_—
—/ Yem
We

Lo(R", pe)

1] —
” Dn/2+€( ng m)HLQ(R”) = H\/_w_g wé‘m Lo(R") - ‘
2

Denoting h = A~ (m) = wlga/wgm, h is also a Schwartz function. We may write

B@me) = [ o
Rn
:/ h(x)(e2m'<§,x> — Ddus(x) —l—/ h(x)we (x) dx = A(E) + B.
n Rn

The function A(§) is well-defined since both & and e2miE-x) _ 1 are elements of the
Hilbert space L2(R", i¢), so its product is absolutely integrable. Moreover, since hw, €
S@R") we see that A(0) = 0 and conclude B = /¥ (0) m(0) = 0. This means that
h = A~Y(m) is a mean-zero function in L, (R", We), as desired. In other words, every
m e W%n 12.0)R") satisfies

(h, e2m‘(§‘.¢) _ 1)M€
&)= 7. ©) and || Dyae (Vem) |, = IhllLo@r e
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This shows that every m in our Sobolev-type space is a ¥.-Riesz transform and its norm
coincides with that of its symbol /. The only drawback is that we use a complex Hilbert
space for our cocycle, so the inner product is not the right one. Consider the cocycle

(He, ag, be) with
He = Ly(R", p1e; R?) ~ Loy(R", ue: ©),
bs(§) = (cos2m (€, -)) — 1, sin2m (€, -))) = &) — 1,
_ (cos@m(§,-)) —sinQu(E, )\ (S1\ o 2ri.)
e (f) = (sin(2n($, D) cosr £, ->)) (fz) =
Then it is easily checked that:

o If 7 is R-valued and odd, then (h, e27i(-) — Dy, = l((g) bg(é))HS.
e If /1 is R-valued and even, then (h, e2™1¢:) — 1), = ((g), b (E))Hg'

Therefore, decomposing
m = (Re(modd) + Re(meven)) + i(Im(modd) + Im(meven))

and noticing the elementary inequalities

<
||Re/1m(modd/even)||W%n/2’8)(Rn) = ”m”W%rz/z,s)(R")
we see that every element in our Sobolev-type space decomposes as a sum of four Riesz

transforms whose Mj,-norms are all dominated by c(p)||m l\y2

(n/2.6) R H

Lemma 2.6. Let (G, ) be a discrete group equipped with a conditionally negative
length giving rise to an n-dimensional cocycle (Hy, oy, by). If 1 < p < ooand e > 0,
then

Imlim, ) Seep) . i%f]7 1D /206 /e M) Ly ®1)-
= O d/

Proof. According to Lemma 2.5,

4 (hi,beob
m(g):Z< j g//(g)>'Hg .

1 4
= hi,
= VUebye) \/wabw(g))g !

for any m € W% P o (R") satisfying m = m o by and certain h; € Lo(R", ug). Next we

n
observe that each of the four summands above can still be regarded as the Riesz transform

on L(G) with respect to the following cocycle:

beoby(®),

Hye = La(R", ue; R?),
bye(8) = (cos(2 (by(g), ) — 1, sin27 (by (2), ),

o (f) = <cos(2n(bw(g), ) —sin27 (by (g), -))) <f1 ooz]/,’g_l(~)>
Ve sin(27 (by (9),-))  cos2u{by(8), N \ froay ;1))
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We conclude by noticing that

4
Iy < e(p) HZlh, |, Sl , @,
]=

Namely, since v, oby; is a conditionally negative length (associated to the cocycle above),

the first inequality follows from Lemma 2.1 for j = 1 when p > 2 and from Re-
mark 2.4(iv) when 1 < p < 2. On the other hand, the second inequality follows from
Lemma 2.5. O

Proof of Theorem Bl. Let Gy o = {g € G | ¥(g) = 0} denote the subgroup of el-
ements with vanishing i-length, which trivializes for injective cocycles. According to
m = m o by, the multiplier m is constant on Gy, o and takes the value m(e). This means
that the Fourier multiplier associated to mo = m(e)lg,, is nothing but m(e) times the
conditional expectation onto £(Gy o), so

Imlin, G < Im(@] + llm — mollm, G-

Since m — mqg = (m — m(e)dp) o by, and m = m — m(e)do almost everywhere, we may
just proceed by assuming that m(g) = 0 for all g € Gy o. Let n be a radially decreasing
smooth function on R with 1(_1,1) < n < 1(—2,2) and set ¢(§) = n(§) — n(2%), so that
we may construct a standard Littlewood—Paley partition of unity ¢;(§) = $(277&) for
J € Z. Note that

o)1t #o0,
jEXZ:(’J”(E)_ 0 ife=0.

Since supp ¢; N supp ¢y = ¥ for |j — k| > 2, we see that p; := %(qu_l + ¢ + i)
forms a partition of unity satisfying o; = 1/3 on the support of ¢;. We shall be working
with the radial Littlewood—Paley partition of unity in R" given by ¢; = p; o | |>. On the
other hand, if we set @1 ; = ¢ = \/qu we may write m as follows (recall that m vanishes
where v does):

m="Y (¢joy)m=3Y (¢ o¥)(pjoyIm

JEZ JEZ
=3 (@1j 0¥ (@2 0 ¥)(pj o YIm =3 (p1j oY) (g2 o Y)m;.
JEZ JEZ

Since

mi(g) = p; (W ()m(g) = pj(1by ()(by (g)) = (@jm)(by(8)),

we deduce that m; = m1; o by, with m; = @;m. We know by assumption that

sup |Dnj2e (Ve @ii) |, < oo
je
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According to Lemma 2.5 and the proof of Lemma 2.6, this implies that we may write m;
as a Riesz transform m,, j,; with respect to the length function ¥, o by, whose associated
infinite-dimensional cocycle was also described in the proof of Lemma 2.6. Since the
families ¢y, @2 satisfy the assumptions of Lemma 2.2, we may combine Lemma 2.2
with Lemma 2.5 to obtain

Iy = | D2 011002 (.,
JEZ

< c(p.m)sup [lhjllzy, < c(p.n)sup | Dujote(v/ Vi) |-
JEZ J€EZ

M, (G)

The dependence on n of c(p, n) comes from the Littlewood—Paley inequalities. O

In the following result, we use the standard notation

H2 () = (f supported by 2 | [[(1 4 | 1)%? fll 1,rny < 00},
H2 () = | f supported by | D fllz,@n) = || |af||L2(Rn) < oo}

Corollary 2.7. If | < p <ococand 0 < ¢ < [n/2]+ 1 —n/2, then
Il 6) Sepner Im(@1+ inf {sup lgoi2 Mz |
M=moby, jEZ n/2+e
for any pair (G, ) which gives rise to an n-dimensional cocycle (Hy,, cty, by,).
Proof. We have

D24 (v/We @j) 2 = vKn () D246 (| [0 |l
= Vku (&) |Dnjase (| [F00m (27 )2

with k, (g) ~ % é Indeed, it is easy to check that W%n 12.6) (R") has a dilation invariant

norm. It therefore suffices to show that, up to a constant c(n, ¢),

IDnj24e(] 1 Hll2 S I+ | 22127,

for functions supported by (say) the corona 2 = B»(0) \ B;(0), which is the form of the
support of ¢p. In other words, we need to show that

AeiHlp (@3 [ |1 € Hopy (@)

defines a bounded operator. These two families of spaces satisfy the expected interpola-
tion identities in the variable « = (1 — 6)ag + O« with respect to the complex method.
To prove that A, is bounded we use Stein’s interpolation. Assume by homogeneity that
f is in the unit ball of H%/Hg(Q) and let 6 = 2¢ for n odd and 6 = ¢ for n even. Thus,
there exists F analytic on the strip satisfying F(0) = f and

maxisup || F(it ysup || F(1 +it }<1.
{SUp I 1)l 0 SR IF A+ D), o] =
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Given 0 < § < 1, define the analytic family of operators
L(F) = exp((z — 07| /" F(2),
so that Ly (F) = Ag(f). We claim that
1Lie(F)lgg () < e (1 + 1)/ ¥

L1+t (F)llgp (@) < e(n)(1 + [/ =07 31607,
[n/2]+1

Then the trivial estimate e~ (1 4+ [t[)# < lle™ (v/8 + |£])? [0 /% in conjunction with
the three lines lemma imply the statement of the corollary with the constant

(1007 +6(1-6))

k(&) ——

Ifa= 5(1 +it) and uy (&) = |€|%, our second claim follows from the simple inequality

IL14ie (F)llg — (€2)
[n/2]+1

s .
< e(n)|lfUHI=07 sup 10gua L@ | F(+it) 2 @
0<|B|<[n/2]+1 (/2141

Indeed, since [n/2] 4+ 1 € Z, the Sobolev norm above can be computed using ordinary
derivatives and the given estimate arises from the Leibniz rule and the triangle inequality.
A similar argument shows that the map f > | |/ f is contractive on L,(2) and bounded
on H[zn/2]+1 (2) up to a constant c(n)(1 + )/ 2+ By complex interpolation,

i i 2
I e, = 1117 fllz @) = e +1D"1 flle (@)
Since ¢/0 € {1/2, 1}, our first claim follows by taking f = F(it). m]

Remark 2.8. On the other hand, a quick look at the constant we obtain in the proof of
Corollary 2.7 shows that our Sobolev-type norm is more appropriate than the classical
one in its dimensional behavior. Namely, it is easily checked that the constant c¢(n) above
grows linearly with n since it arises from applying the Leibniz rule [n/2] 4 1 times. In
particular, we obtain a constant

nat*4 1
CVIale) ™~ s e

which decreases to 0 very fast with n. We pay a price for small ¢ though. This could
be rephrased by saying that our Sobolev-type norm is “dimension free” (see Section 2.3
below) and encodes the dependence on ¢ > 0. Indeed, the constant c(p, n) in Theorem B1
is independent of €.
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Remark 2.9. The Coifman—Rubio de Francia—Semmes theorem [16] shows that func-
tions in R of bounded 2-variation define L ,-bounded Fourier multipliers for 1 < p < oo.
In this 1-dimensional setting it can be proved that our abstract Sobolev condition implies
bounded 2-variation. In summary, if we set HMp for the class of Héormander—Mikhlin
multipliers in R, {-Rieszg for the multipliers in R satisfying the hypotheses of Theorem
B1, and CRSp for the Coifman—Rubio de Francia—Semmes class, Corollary 2.7 and the
comment above yield
HMg C ¢ -Rieszg € CRSg.

In higher dimensions, Xu extended the notion of g-variation to generalize the CRS theo-
rem [73]. Although we do not know how to compare our condition in Theorem B1 with
Xu’s, ours seems easier to check in many cases.

Remark 2.10. Corollary 2.7 implies, for m = ni o by,

Imliv, Gy Sepy Im@l+ — sup |1 1P1agmi] .
0=<|B|=In/2]+1
Indeed, this follows from the well-known relation between Mikhlin smoothness and
Sobolev—Hormander smoothness (see e.g. [23, Chapter 8]). This already improves the
main result in [34] for 1 < p < oo. In the case of unimodular groups whose Haar mea-
sure does not have an atom at e, the term |m(e)| can be removed from Theorem B,
Corollary 2.7 and the inequality above (see Appendix A).

2.3. A dimension free formulation

A quick look at our argument for Theorem B1 shows that the only dependence of the
constant we get on the dimension of the cocycle comes from the use of our Littlewood—
Paley inequalities in Lemma 2.2. The proof of Theorem B2 just requires replacing that
result by Lemma 2.3.

Proof of Theorem B2. As in the statement, let ¢ be a conditionally negative length whose
associated cocycle (Hy, oy, by ) is finite-dimensional; let m be alifting multiplier for that
cocycle, so that m = m o by;andlet ¢ : Ry — C be an analytic function in the class J
considered in Section 2.1. Arguing as in Theorem B1 we may assume with no loss of
generality that m vanishes where ¢ does. In other words, certain noninjective cocycles
may be used as long as m is constant on a nontrivial subgroup of G. Since ds/s is dilation
invariant,

d d
m(g) =k, fR o9 ()°m(g) TS =k, / O (s ())ms(2) TS

Ry

for some constant ky, # 0. Note that
ms(8) = ¢(sy(£)Im(g) = my =5 0 by with iiis = p(s| - ).
Then we proceed again as in Theorem B1. Indeed, we know by assumption that

esssup IDdim #4246 (V Ve iis) |, < 0.

§>
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According to the proof of Lemma 2.6, this implies that we may write m; as a Riesz
transform m,, ,, with respect to the length function y = ¥ o by, for almost every s > 0.
Since the families @1, ¢ = ¢ satisfy the assumptions of Lemma 2.3, we may combine
this result with Lemma 2.5 to obtain

Imlim,G) = ke

2 ds
/ Py () myn —
R N

+ M P G)

Didim#y)/2+e (v/We (5| - D)) |- o

< c(pyesssupllhsllz, < c(p)ess sup)|

s>0 s>0
Remark 2.11. Lemma 2.5 admits generalizations for any conditionally negative length
£ : R" — R, whose associated measure v is absolutely continuous with respect to the
Lebesgue measure and such that 1 — cos(2r (&, -)) € L (R", v) for all £ € R”. Indeed, if
we set dv(x) = u(x)dx we also have

T

Imlim, @ Sep)
Ly(R™)

as long as the space determined by the right hand side admits a dense subspace of func-
tions m for which /¢ m satisfies the Fourier inversion theorem. The Schwartz class was
enough for our choice (¢, v) = (¥, is). Lemma 2.6 can also be extended when v is in-
variant under the action oy, of the chosen finite-dimensional cocycle (Hy, oy, by). This
invariance is necessary to make sure that the construction in the proof of Lemma 2.6
yields a well-defined cocycle out of £ and .

Remark 2.12. Although the above mentioned applications are of independent interest, it
is perhaps more significant to read our approach as a way to relate certain kernel repro-
ducing formulas to some differential operators/Sobolev norms in von Neumann algebras.
Namely, consider any length

¥ (g) = 7y (2h(e) — h(g) —A(g™")) with Ty (f) = T(foy)

for some positive invertible density wy,, and construct the spaces
Ly(G,ty) = {h € Lo(G) | ||hll2.y = Ty (Jh)'/? < o0},

~ 1
W2 (G, 1) = {m € £ (G) ‘ Ilmlw.y = HA(\/Em)— < oo}.
v VO Ly@G)
Here A stands for the left regular representation, playing the role of the Fourier transform.
This is the analogue of what we do in the Euclidean case. Then, there exists a linear
isometry

by Oh) 5 =
————— e Wy (G, 1),

NeZo) v
where Lg((A}, Ty ) denotes the subspace of mean-zero elements. The surjectivity of Ay de-
pends as above on the existence of a dense subspace of our Sobolev-type space admitting
Fourier inversion in £(G) (in fact, this can be used in the opposite direction to identify

Ay L;(a, Ty) 3 h—>
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nice Schwartz-type classes in group algebras). Whenever the map A is surjective, it re-
lates the “Sobolev norm” of a Riesz transform to the Ly-norm of its symbol, which in
turn dominates its multiplier norm up to c¢(p). We have not explored applications in this
general setting.

Remark 2.13. Using Laplace transforms in the spirit of Stein [68], we can prove
Littlewood—Paley estimates in discrete time and also L, bounds for smooth Fourier mul-
tipliers even for infinite-dimensional cocycles.

2.4. Limiting Besov-type conditions

Let n be a radially decreasing smooth function on R" with 1) < 1 < 1g,(0) and set
©(&) = n(&) — n(2%), so that me may construct a standard Littlewood—Paley partition of

unity ¢ (§) = (p(Z_kS) for k € Z. Consider the function p = 1 — ijl pjandleta € R

and 1 < p,gq < oo. Then the Besov space B(fq (R™) and its homogeneous analogue are
defined as subspaces of tempered distributions f € S’(R") in the following way:

BL @ = {1 e @ |71, = (329180 115) " < o0).
keZ

170 = 165 £l + (D2 25971k + )" < o).

Bl @) = | e S®"
k>1

Note that || ||5q is a norm while ||| |||5q is a seminorm. Besov spaces refine Sobolev spaces
in an obvious way. For instance, it is straightforward to show that

BZL(R") ~ HI(R") and B2, (R") ~ HZ(R")

with constants depending on the dimension . It is a very natural question to study how
we can modify the Sobolev (1n/24-¢)-condition in the Hormander—Mikhlin theorem when
& approaches 0. This problem has been studied notably by Seeger [66, 67] (see also [11,
44, 65] and the references therein). In terms of L ,-bounded Fourier multipliers for 1 <
p < oo the best known result is

j 2
”m”MP(R”) /Sc(p,n) sup ||f/’0m(2‘/ ')”n/2,1’
J€Z

where ¢o(§) = @(&) = n(€) — n(2§) as defined above. Of course, we cannot expect
to replace the Besov space on the right hand side by the bigger one B’f 1 ,(R™) or its
homogeneous analogue

R 1/2
sup llgjmil .2 = sup (3 2" 1k % (g;m)13)
JjEZ JEZ ke,

= sup (Y2213 * (om@ DI3)

JEL “ker

which holds by the dilation invariance of the norm we use.
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In the following theorem we show that a log-weighted form of this space sits
in M,(R"). Similar results for Euclidean multipliers were already found by Baern-
stein/Sawyer [2], the main difference being that they impose a more demanding ¢;-
Besov condition. Our argument is also very different. We formulate our result in the
context of discrete group von Neumann algebras, although it also holds for arbitrary
unimodular groups. The main idea is to replace the measures du.(x) = w.(x)dx with
we(x) = |x| —(1428) ysed to prove Theorem B1, by the limiting measure dv(x) = u(x)dx
with

1
uXx) — —— 1 X +—
0 le”( B0 ()

1Rn\Bl(0)(X))~
Let us also consider the associated length
L&) = 2/ (1 —cosRm (&, x))u(x) dx.
Rn

After Theorem 2.15 we give more examples and a comparison with Seeger’s results.

Lemma 2.14. The length above satisfies

1
LE) ~ ——1 1+ |1 Irn .
é) [T Jlog €] B, (&) + (1 + |log [£]]) 1rm\B, (0) (€)
Sketch of the proof. We have
«) =/ (1 - cos(2 (x, £))) 2 +/ L= cos@rix, §)) dx
2 B (0) x|" R"\B; (0) 1 + log” |x| |x|"

= A(§) + B(§).

By dilation invariance of |x|™"dx, we can write

& dx
A = 1— 2 , — .
® /BH«))( C°s< ”<x |s|>>> i

By symmetry the direction of £ is irrelevant and using polar coordinates we find

o If|&| < 1/2, then

l(x, er)]?

A<s)~/ ———dx ~ c(n)[g|*.
B (0) X

e If |£| > 1/2, then
|(x, e1)]? dx
A($)~/ ———dx + — ~c(n)(1+ |log|]]).
B1,2(0) |x] B (0)\By,2(0) |x]
On the other hand, using spherical symmetry we may also write

1 —cosm{x|&]|, e1)) dx
B($)=/R 1+ 102 T
"\B1(0) + log” |x]| x|
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e When |£] < 1/2, we find

1 dx E17(x, en) > dx
B(&) ~ / T n2 ol e +/ T 2 el
R"\By/(21£))(0) 1 +log~ |x| x| B1/1e (0)\B(0) 1 +log~ | x| x|

By using polar coordinates it is easy to see that B(§) ~ c(n)/(1 + |10g €] |)
e When |&| > 1/2 we just get

dx
B() ~/ .
’n\By0) (14 log? [x|)|x|"

Combining the estimates above we get the equivalence in the statement with B (0) re-
placed by B1,2(0). However, since 1+ |log |& |} ~ 1 when |&| € [1/2, 1], this is equivalent
to the right hand side in the statement. O

Theorem 2.15. Let (G, V) be a discrete group with a conditionally negative length giv-
ing rise to an n-dimensional cocycle (Hy, cy, by). Let (¢});ez denote a standard radial
Littlewood—Paley partition of unity in R*. If 1 < p < oo

||m||M,,(G) Sc(p,n) Im(e)| + inf {sup (\/_(pl ) }
m=noby | je7, N Ly(RM)
~epm Im@1+ int fsup (32w x (Vi) [2) ),
moby L jez, keZ

where u, £ are as above and the weights Wy are of the form 8r<o + k28k=0 fork € Z.

Proof. Arguing as in Theorem Bl we may assume with no loss of generality that m
vanishes where 1 does, so that m(e) = 0. According to Remark 2.11 and Lemma 2.14,
Lemmas 2.5 and 2.6 apply in our setting (¢, v, u). Moreover, according to our argument
for Theorem B1, we find

m(g) =3 Z & (¥ (8)) (@jm) (by (8))
J€EZ
for a certain smooth partition of unity ¢;. If

«/Z(,z)jn?)A

sup
JEZ

< 00,
2

1
7
the (generalized) proofs of Lemmas 2.5 and 2.6 imply that m; = (¢;jni) o by, is a Riesz
transform m »; with respect to the length function ¢ = £ o by, which comes from a com-
posite cocycle as in Lemma 2.6 thanks to the orthogonal invariance of v (radial density).

Since the families ¢1; = ¢2; = ¢; satisfy the assumptions of Lemma 2.2, we combine
this with Lemma 2.5 to obtain

Il @ = | 3 01 Oy 0 (me |

JEZL M, (G)

IA

(\/_‘PJ )

c(p,n) Sup IAjll3, < c(p,n)sup | —=
JEL ¢ JEZ \/_

2
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This proves the first estimate of the theorem. The second follows since

[, - Sl

keZ

Remark 2.16. According to Remark 2.11, other limiting measures v apply as long as
we know that 1 — cos(27 (£, -)) belongs to L{(R", v) and the measure v is invariant
under the cocycle action ay . In particular, any radial measure dv(x) = u(x) dx such that
u(s)(s21(0,1) (8) + 1(1,00)(5)) € L1 (R4, ds) satisfies these conditions. Note that any such
measure will provide an associated length of polynomial growth, so that the associated
Sobolev-type space has the Schwartz class as a dense subspace satisfying the Fourier
inversion formula, as demanded by Remark 2.11. If fact, it is conceivable that for slow-
increasing lengths ¢,

2
1 —~
~ Y @k £~ Y 2 will@ix f13. o
2 ke 42 keZ

|G+ (Ve |3 ~ £@)IGk * (@ii)l13.

Therefore, under this assumption we would finally get

) TR
Imlim,G) Scpny Im(e)|+ inf {sup( 2 @k * (@jm) |l ) }
p(G) ~Sc(p,n) m=moby | jez \ iz u(zk) J 2

Remark 2.17. The Besov space B}% 1 1 (R") used in Seeger’s result is not dilation in-
variant. Thus, in order to compare his estimates with ours, we first need to dilate from
pom (27 -) to ¢;m. Using the elementary identity

17 £ @7 I Ly@ey = 277"21p27 ) * £l
and easy calculations, we obtain

lpom @ Mgz | ey = 16 % (om @ N2 + > 2" i+ (gom (@ )l
' k>1

. . 172 ~
k+j=<0 k+j>1
On the other hand, our estimate in Theorem 2.15 gives
1/2

(2% [ (VEgm)2) " + (l; 42 gicx (VEgm)[2)

k=<0

It seems we get better estimates for k < min(0, —j) and worse for k > max(0, —j).

3. Analysis in free group branches

In this section we prove Theorem C. We shall use the same terminology as in Section 1.4
for the natural cocycle of F, associated to the word length | |. In particular, recall that the
Hilbert space is H| | = R[Fx]/Ré,, with o) | = A and b| |(g) = §; + RS,. The system
§¢ = d; — §,- with g # e forms an orthonormal basis of H, |, where g~ is the word
which results after deleting the last generator on the right of g. By a branch of F,, we
mean a subset B = (gx)k>1 with gx = g;, ;. We will say that g is the roor of B.
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Proof of Theorem C(i). Givent > 0, let
iy (j) = tje ().
Our hypotheses on 7 imply that
e (j) — e (j — DI Ste™ +1e™/2 < re™/2,
In particular, we find that

sup Y |t (18D /18] — e (18~ D18~ 1|

t>0 g€B

~ ~ ~ 1
S supZ<|mz(j> — i (j = DIj + 1 (j — 1>|27)

t>0 j=>1

d
< sup (/ 2e s ds + (15)%e™ 218 —S> = / x(e™ + e ) dx < 0.
R, Ry s R,

t>0
Therefore, if we define h; = deB(ht, Eg)n, &g with

(he &), = mi(1gDV/1gl — i (1g"D/Ig~| forg €B,

it turns out that (/;);~0 is uniformly bounded in #, |. Moreover

~ <b| \(g)v ht)HH
8 = = b m -_———
. ésf, 11(8) = (gD i

In other words, 71, o | | coincides on B with the Fourier symbol of the Riesz transform

R |, associated to the word length | | in the direction of /;. Assume (without loss of gen-

erality) p > 2. Now fix f € L,(L(Fy)) with vanishing Fourier coefficients outside B.

Recall that Tjo) |(A(g)) = m(|g])A(g) and A| | generates a ‘noncommutative diffusion

semigroup’ as defined in [32, Chapter 5], which satisfies the assumptions of [32, Corol-

lary 7.7] by [32, Proposition 5.4 and Theorem 10.12]. One side of [32, Corollary 7.7]
applied to x = Tjio| | f and x = T | f* with F(z) = z%e~ % implies

I Tl 1 f Nl p

for all g € B.

~ - dr\ /2
e ‘(/ (1A P24 Ty | 12+ 1A e A Ty £417) _>
Ry t »
A 2 A 2 dt 2
= H (/ (IR 10, (A e D) 17 4 Ry g, (P A] e 1) f] )—>
Ry t »
since Ty,0) | = R |5, on B. By the integral version of Lemma 2.1 for p > 2, together

with the uniform boundedness of (/;);~0,

de\ 12
(/ (1GUA D fP+1GUA ) f*P) —’)
Ry ! »

for G(z) = ze™*. By the other side of [32, Corollary 7.7] applied to x = f and x = f*,
the right hand side is dominated by || f|l - m]

”Tn~10| If”p Sc(p)
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We will say that a family 7 = {By : k > 1} of branches forms a partition of the free
group when Foo = {e} U J, By and the By ’s are pairwise disjoint. Given a branch B € T
let us write gp,1 for its root. We will say that B is a principal branch when its root
satisfies |gp.1| = 1. If B is not a principal branch, there is a unique branch B~ in 7 which
contains 8B.1- Given g € F, define I1gg to be the biggest element in B which is smaller
than or equal to g. If there is no such element, set [Igg = e. Now let us fix a standard
Littlewood—Paley partition of unity in R, . That is, given a smooth decreasing function
n: Ry — Ry with 10,1y < 1 < 10,2, set ¢(€) = n(§) — n(2§) and ¢ (§) = ¢p(27%¢)
for k € Z. Assume in addition that /¢ is Lipschitz (as we assume in Theorem C). Then
construct
pr=) ¢ and ¢;=¢; forj=>2,
J=1

sothat } ;- ¢; = 1. Define A; : A(g) = /9;(Ig]) A(g) and

Vo (1Te, gD, gl — /o (ITg-gNMg-gl
k k )\’
Vgl

for any g € o, with the convention that HB; g = e if By is a principal branch.

Ajk 1 A(8) = dmp, e (&)

Lemma3.l. If 1 < p <2and f € L,(L(Fs)), then

inf
Aj’kfzaj.k-i-bj,k

~ o~ 1/2
(a4 5ubi0) | Seon 1505
ik

Proof. Define hjx =3 ,cp, (hj k. &), Ee With

(hjx. &) = /o (gDIgl — Voj(1g~DIg~| forg € By.

To show_that hjx € Hy|, we note that ¢; and ¢; (j > 2) are supported by [0, 4] and
[27~1, 27+ respectively. Therefore, arguing as we did in the proof of Theorem C(i), we
obtain (using the fact that /¢ is Lipschitz)

1ikl3,, < D (IVei gD = Ve Qg DIl + oy (g~ DI(VTgT = Vig 1))

8€Bk

1
< > <|\/¢j(i) — VoG = D% + lgji — 1>|7>

2/-1<i<2j+l41

i 1
< — )<
< ¥ <4j+i)wl.

2i-l<i<2itly]

In particular, the family (4} ;) is uniformly bounded in | | and

8= En=">11(8) = (b 1(®.hiidr, = D (Enhixdn,.

h<g e;éhsl'[Bkg



572 Marius Junge et al.

By cancellation, the latter sum is

V@i (e, &), g] — /¢ Ty ¢)[Tgg| when I, g # e.

Hence

(b ,
Ajf=) Mf(g)/\(g) = Ry, -
g€F
Now, according to the definition of £ x it is easily checked that (A k, hj x)74, | vanishes
unless k = k’ and |j — j’| < 1. This implies that each of the subsystems (h2j) and
(h2j+1,x) is orthogonal and uniformly bounded. Once this is known and splitting into two
systems, the assertion follows from Theorem A1 by standard considerations. O

Proof of Theorem C(ii). It clearly suffices to prove the result for B a principal branch.
Let 7 = {By : k > 1} form a partition of F, which contains B; = B as a principal
branch. Given f € L,(L(Fs)) with vanishing Fourier coefficients outside B, it is then
easily checked that A; f = Aj 1 f because B is a principal branch and A f = 0 for
other values of k. Therefore, the first estimate follows from Lemma 3.1. For the second
estimate, we use the fact that ¢; is a partition of unity together with the inequality in
Remark 2.4(iv). Namely, we obtain

- — 2 — : .
10, = |83, = |20 R @+ 8]
izl b izl

1/2
< Az hea DG,

L,(B)
1/2
(Z(ajaj + bjb;f))
j>1

Now observe that (4} 1, kg, 1) vanishes when |j — k| > 1, and it is bounded above other-
wise. This shows that the matrix above is bounded since it is a band diagonal matrix of
width 3 with uniformly bounded entries. We are done. O

Ly(L(Fso))

Corollary 3.2. If B is any branch of Fs and 2 < p < oo, then

N\ 1/2
(X 1air2) 7], 5 e 10,8
j=1 4

with the multipliers Aj : A(g) — /o;(Ig|) A(g) defined as in Theorem C(ii).
Proof. This easily follows from the identity Aj = R | p; , and Remark 2.4(1). O

Remark 3.3. Bozejko—Fendler’s theorem [8] shows that Fourier summability fails in
L,(L(,)) when [1/2 — 1/p| > 1/6 and the partial sums are chosen to lie in a sequence
of increasing balls with respect to word length. This may be regarded as some sort of Fef-
ferman’s disc multiplier theorem [26] for the free group algebra, although discreteness
might allow some room for Fourier summability near L; in the spirit of Bochner—Riesz
multipliers. This result indicates that we should not expect Littlewood—Paley estimates
for nontrivial branches arising from sharp (nonsmooth) truncations in our partitions of
unity, as it holds for R or Z.
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Appendix A. Unimodular groups

Let (G, v) be a locally compact unimodular group with its Haar measure. Write A : G —
B(L>(G)) for the left regular representation determined by A(g)(p)(h) = p(g~'h) for
any p € Ly(G). Recall in passing the definition of the convolution in G:

p*n(g)=/Gp(h)n(h_1g)dv(h).

We say that p € L»(G) is left bounded if the map C.(G) > n — p *n € L2(G)
extends to a bounded operator on L>(G), denoted by A(p). This operator defines the
Fourier transform of p. The weak operator closure of the linear span of A(G) defines
the group von Neumann algebra £(G). It can also be described as the weak closure in
B(L2(G)) of the set of operators of the form

f=xf)= fG F(@rg) du(g) with f € C.(G).

The Plancherel weight T : L(G), — [0, oo] is given by
T(f*f) = /G (@)1 du(g)

when f = )\(f) for some left bounded f € Ly(G), and 7(f*f) = oo for any other
f € L(G). After breaking into positive parts, this extends to a weight on a weak-* dense
domain within the von Neumann algebra £(G). It is instrumental to observe that the
standard identity R
(f) = f(e)

holds for f € C.(G) * C-(G) (see [54, Section 7.2] and also [72, Section VII.3] for a
detailed construction of the Plancherel weight). Note that t is tracial precisely due to
the unimodularity of G, and it coincides with the finite trace 7(f) = (fd., d.) for G
discrete. The pair (L£(G), 7) is a semifinite von Neumann algebra and we may construct
the noncommutative L ,-spaces

GG *C G " forl < p <2,

L,(L(G), 1) = L,(G) = { *
L(C(G)) for2 < p < oo,

where the norm is given by || f |, = r(|f|p)1/p and the p-th power is calculated by func-
tional calculus applied to the (possibly unbounded) operator f (see Appendix B below
for more details on the construction of noncommutative L ,-spaces). On the other hand,
since left bounded functionsAare dense in L>(G), the map X : p — A(p) extends to an
isometry from Ly (G) to L1 (G).

Givenm : G — C, set

Tnf = /G m(g) f(e)r(g)du(g) for f € Co(G) % Co(G).

Ty is called an L ,-Fourier multiplier if it extends to a bounded map on L, (é).
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Our goal in this appendix is to study the validity of our main results in this paper—
Theorems Al, A2, Bl and B2—in the context of not necessarily discrete unimodular
groups. More precisely, given G unimodular we shall be working with continuous con-
ditionally negative lengths ¥ : G — R, which are in one-to-one correspondence with
continuous affine representations (Hy,, aty, by,), as follows from Schoenberg’s theorem.
Precise definitions of these notions as well as the construction of crossed products of von
Neumann algebras with locally compact unimodular groups will be given in Appendix B
below. Most of the time, our results in the discrete case must be modified by the simple
replacement of sums over G (discrete case) with integrals over G (unimodular case) with
respect to the Haar measure v. We should also replace finite sums (trigonometric poly-
nomials) by elements in A(C.(G)) or A(C.(G) * C.(G)) depending on whether p > 2 or
p <2

Notice that the proof of Theorem Al for discrete groups rests on the validity of
Theorem A2 for this class of groups. In the unimodular case, we may follow verba-
tim the proof (replacing sums by integrals as indicated above) and conclude that The-
orem Al is valid for arbitrary unimodular groups as long as the same holds for its
‘Meyer form’ in Theorem A2. Thus, we shall only prove this latter result for unimod-
ular groups. The crucial difference from the original argument is that the group homo-
morphism G 5 g — by (g) X g € Hy x G is no longer continuous when we take the
discrete topology on Hy and the product topology on the semidirect product Hy x G.
Recall that the discrete topology was crucial in our argument to obtain a trace preserving
*-homomorphism

7 L(G) 3 Ag) > Ay(by(g) @ g) e L(Hy xG) =~ L(Hy) xG.

Here we use the isometric isomorphism Ay (by (g) X g) > exp(2mi{by(g), ')Hw) X
A(g) between L(Hy % G) and L(Hy) x G. Thus, our argument at this point requires an
explanation or a modification. We would like to thank the referee for the proof presented
below. Although in the same line as ours (even longer), it is a bit more natural, it avoids
this subtle point and improves certain estimates obtained along our argument. Of course,
according to Theorem 1.1—whose proof extends trivially to unimodular groups—and as
we did in our proof of Theorem A2, it suffices to show that

“12
||f||L;((§) ~e(p) 18y Ay / flG,©x%G- (A1)

Proof of (A.1). Let y denote the standard gaussian measure in the real Hilbert space H
(recall that dim Hy, = oo is admissible). Let M := Loo(Hy, ¥) X, G and consider the
map

Jy 1 L(G) 3 A(g) = 1 x A(g) € M,

which extends trivially to a *-homomorphism. Let Ez ) : M — L(G) stand for the
corresponding conditional expectation. Construct the x-derivation Dy, densely defined in
the weak-* topology of M as

Dy </G fg > k(g)dV(g)> = Zﬂi/;fg(bw(g)v ) X A(g)dv(g)

F
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where the function g +— f, is continuous and compactly supported on G with values in
Loo(Hy,y),sothat Dy Jy =8y . If R = SwAlzl/z, the crucial identity is

—i
N2

where Q is defined as in Theorem 1.1. Before justifying it, we shall complete the proof
of (A.1). We claim that

Rf= é(p.v./ e'Pv o 1y (f) ?) for f € L3(G) NA(C.(G)),  (A2)
R

2
<

L,y Pl

dt
”u(F)”Lp(M) = ”p.v,/ﬂ%etl)w(]:‘) — ”F”Lp(/\/l) (A.3)

t

for 1 < p < o0. (A.1) follows from (A.2) & (A.3). Indeed, let f € L;’,(a) N A(C.(Q)),
which is admissible by density. Since 81’/‘/ 8y = Ay, wededuce R*R = id L3©) and obtain

1 ~ o~ 1
f=R'Rf = E];OU*OQ*OQOUOJI//(]C)Z EEﬁ(G)oU*oR(f).

This yields the upper estimate in (A.1) with constant ~ p%/(p — 1) (which improves
the one obtained in our former proof of Theorem A2). The lower estimate is a trivial
consequence of (A.2) and (A.3), and the constant behaves like p3 /(p— 1)3/ 2 as found in
our former proof. It remains to justify (A.2) and (A.3). To prove (A.2), we start with the
simple identity

10 )
Rf=9§ A d
/ ‘”(/G T B

= \/% /G f(g)( fR e~ 2 1by P dr)<bw(g),~> 1 A(g) dv(g)

1 oy [ y
= \/T_n/c,f(g)/R(/H en<bw(g),>>dy(y)> (by(g),-) x A(g)dtdv(g)
v

for f € L;(a) N A(C:(G)). Integrating by parts coordinatewise yields

(/ el1tbu (8).y) dy(y))(bl//(g), .>=Z(/ (bw(g), ej)embw(g),y) dy(y)) (ej, )
Hy Hy

j=1

1 J i

_ ; <[H a_yezt<b¢(g),}) dy(y)) (ej’ 2
jz1 v o

1 .

_ ; (/H ezt(bw(g)»Y)yj dy(y))(ej, 2
Jj=1 v

Zl £1(by (8).y) {y, _)dy(y):lQ(eme,(g),.))'
it Hy it
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Combining this identity with our expression above for R f, we obtain

—i ~ ‘ dt
Rf=— ity @)y .y d >—} A(g) dv(g).
f Tn/ef(g)[/n«(fﬂf (v dy () ) = | % (@) dv(e)

Truncating the integral over R to the compact set Qn . = [—N, N] \ (—¢, ¢), it is clear
that we can apply Fubini. In particular, we may rewrite the term in square brackets above
as

. dt
lim ANe(g, V{y, ) dy(y) with Ane(g,y) = / eibv®y) —
e—0 Hy QN e t
N—oo £

By the symmetry of Qn ., we may replace the imaginary exponential in AN ¢(g, y)
by sin(z(by (g), ¥)). Thus, AN (g, y) is uniformly bounded in N, ¢ for g fixed and
(by (g), y) # 0. In particular, by the dominated convergence theorem,

. v d
lim AN (g ), Y dy () = f (p.v. / ¢!t bu(®)-5) —t)<y, Ydy ().
’Hy, R t

e—0
N—oo Hy

Now, since fe C:(G), we obtain

—7 - ] d
o \/Tl—ﬂ/(.}f(g)[/;_[ <p.v./Re”<b‘“g)’y> Tt)(y, -)dy(y)] X 2(8) dv(g)
v
_ \/_TL]T/Gf(g)Q(p'V'/ReMbN)“) %) x A(g)dv(g)

= \/_T%@ [ /G f (@ p.v. /R ettt (e ? x A(g)dv(g)].

This reduces the proof of (A.2) to showing that the term in square brackets is U o Jy (f).
This follows by applying Fubini, which in turn can be justified as above. Note that
e1v8)) 50 a(g) = €'Pv Ty (M(g)) follows from Dy = idp_(2,.y) X 8y and the fact
that &y is a derivation because (Hy,, ay, by ) is a cocycle. (A.3) follows from the fact that
(exp(tDy))ser is a one-parameter group of isometries of L,(M). Indeed, each of the
maps exp(t Dy ) is a x-automorphism since (Hy, ay, by ) is a cocycle. On the other hand,
both exp(t Dy ) and exp(—t Dy, ) are trace preserving, hence isometries of L1(M). By in-
terpolation, we obtain a one-parameter group of isometries of L,(M) for 1 < p < 0.
According to [5, Theorems 5.12 and 5.16], we deduce (A.3) as a consequence of the fact
that L,(M) is UMD for 1 < p < oo. O

It remains to study Theorems B1 and B2 for unimodular groups. As we shall see, The-
orem B2 holds for arbitrary unimodular groups, whereas Theorem B1 will be proved
under the additional assumption that G is ADS (see below for a precise definition of ADS
group). The validity of Theorem B1 for arbitrary unimodular groups is left as an open
problem for the interested reader. Namely, assume for simplicity that by, : G — Ry is
injective and v{e} = 0, so that we do not have to worry about the value m(e) as we did in
Theorem B1. Then, a careful reading of the proof of Theorem B1 shows that it holds for



Riesz transforms and Fourier multipliers 577

a given unimodular group G as long as Lemmas 2.2 and 2.6 hold for G. Lemma 2.6 only
uses Theorem Al and Remark 2.4(iv). However, the latter is dual to Remark 2.4(i) which
follows just as Lemma 2.1. Finally, this lemma is again a consequence of Theorem Al.
Therefore, it turns out that Lemma 2.6 holds for arbitrary unimodular groups because we
have already shown that Theorem A1 does. On the other hand, the proof of Lemma 2.2
works as well for a given unimodular group G as long as [34, Theorem 4.3] does. The
latter result is the Littlewood—Paley estimate

o0
H; N f O3 oo iy Setrimttyy 11, @ (Ad)

The problem here is again that we use the map
7 L(G) 3 A(g) > Ax(by(g),8) € LHy xG) = L(Hy) G

(where Hy is some Rgise and G is discrete) in a crucial way for [34, Theorem 4.3].
Since the argument used above for Theorem A2 seems to be very specific to the Riesz
transform, we need an alternative approach. The strategy is to use the fact that (A.4)
holds for arbitrary discrete groups, as proved in [34]. In particular, if we let Ggisc denote

the group G equipped with the discrete topology and consider the linear map

o0
Lyf=Y Ayyf®8,

j=1
our goal is to prove the following inequality for 1 < p < oo:
1Ly : Lp(G) = RCH(LG) S Ly : Lp(Gaise) =~ RCp(L(Gaice)) . (A.5)

This can be regarded as a Hilbert space valued version of the noncommutative de Leeuw
compactification theorem [13, Theorem D(i)]. We will show that (A.5) and therefore (A.4)
holds for every unimodular ADS group.

A unimodular group G is called approximable by discrete subgroups (ADS) when
there exists a family (I'x)x>1 of lattices in G and associated fundamental domains X
which form a neighborhood basis of the identity. It is worth noting that every nilpotent
Lie group is ADS; we refer to [13] for more details and a discussion of the limitations to
going beyond ADS groups for restriction and compactification theorems.

Proof of (A.5). We clearly have
Lp(i:k) C Lp(adisc)
isometrically for all kK > 1. In particular, this immediately yields
supl|Ly,_ 1 Lp([T) = RCH(LIDI = 1Ly : Ly(Gaise) = RCH(L(Gaise)l,
k>1 k
sp | L, : RC(LIT) = Lyl < I, : RCy(£(Guise)) = Lp(Giso)-
k>1 k

Indeed, both inequalities are obvious for p > 2, and the case | < p < 2 follows by
duality. Since the case p = 2 is clear, using duality one more time it suffices to show for



578 Marius Junge et al.

1 < p < 2that
ILy : Lp(G) — RCH(LG)] < sup IILmAk t Ly(Th) = RCH(LT)],

ILY, : RCp(L(G)) — Ly(G)| < sup IILWA t RCp(L(Tx)) = LTl

This is a Hilbert space valued form of the noncommutative extension of Igari’s lattice
approximation theorem [13, Theorem C]. Following the notation used in the proof of [13,
Theorem C], define

v p p p 14
Sjk =] o A'/’"pflrk oW, where W = (P;)".

It is worth mentioning that although the maps CD,f and \Il,f depend on p, the operator S }/;(
does not. This will be relevant below. We shall also use the operators

Agif = ZSkf®5 and Byx(D f08) = Zskf,
=1

Since CD,f : Lp(Fk) - L, (G) is a complete contraction [13], we deduce

A vi: L) — RCH(LGNI| < sup op Ly, s LpT0) > RCHETOIL
1Byx s RCHE@) = Ly@)| < sup wpILy ¢ RCHLT) = Lyl

Therefore, the assertion will follow if we can show that

Lyf =w-RCp(LQ))- lim Ayrf. Lyf= w-L,,(G)- lim By if.

on a dense class in L (G) RC,(L(G)) respectively. To justify the first limit, we argue as
1n [13, Theorem C] and reduce it to proving strong L»-convergence for f = A( f ) with
f € C.(G) * Co(G). Indeed, if (gj);j>1 is a sequence of projections in £, (L, (G)) with
1/p=1/2+1/r, then

o0 o0
(SY F_ .
H;‘b (RS TR L] IR 2 1SS = A Dl

(an]nL«;)) (Zn b A PG

Since fis compactly supported, only finitely many elements in (S;/;C J =Dy fj=1 do
not vanish. As in [13, Theorem C], this implies that strong L,-convergence implies weak
L,-convergence. On the other hand, since only finitely many j’s give nonzero terms, it
suffices to show that

Lr- hm S kf Ay f (A.6)

for each j > 1 and every f € A(C, (G) * Cc(G)). The proof of this is exactly the same as
in [13, Theorem C] and we shall not reproduce it here. This justifies the first limit.
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The second one is very similar. Again we may reduce it to proving strong Lj-
convergence, this time with the exact same argument as in [13]. Moreover, we may pick
f=> ;i 1i ®8j with f; # 0 for finitely many j’s. Then the problem reduces once more
to justifying (A.6) as indicated above. O

Finally, we conclude by analyzing Theorem B2. In this case, the proof is completely
parallel to that of Theorem B1 with the only difference that we use Lemma 2.3 instead
of Lemma 2.2. The Littlewood—Paley estimate used in that lemma follows from [32] and
holds for any semifinite von Neumann algebra M. In particular, it holds with M = L(G)
for every unimodular group G.

Appendix B. Operator-algebraic tools

Along this paper we have used some concepts from noncommutative integration which in-
clude noncommutative L ,-spaces and sums of independent noncommuting random vari-
ables. In the context of group von Neumann algebras, we have also used crossed products,
length functions and cocycles. In this section we briefly review these notions for the read-
ers who are not familiar with them.

Noncommutative integration. Part of von Neumann algebra theory has evolved as the
noncommutative form of measure theory and integration. A von Neumann algebra [41,
72] is a unital weak-operator closed C*-algebra; and, according to the Gelfand—Naimark—
Segal theorem, any such algebra M embeds in the algebra 5(7{) of bounded linear oper-
ators on a Hilbert space H. We write 1 5 for the unit. The positive cone M is the set of
positive operators in M, and a trace T : M4 — [0, oo] is a linear map satisfying

t(f*f) =t(ff).

It is normal if sup, t(fy) = t(sup, fy) for bounded increasing nets (f,) in M; it is
semifinite if for any nonzero f € M there exists 0 < f’ < f such that 7(f") < oo; and
itis faithful if T (f) = 0 implies that f = 0. The trace t plays the r6le of the integral in the
classical case. A von Neumann algebra is semifinite when it admits a normal semifinite
faithful (n.s.f. in short) trace 7. Any operator f is a linear combination f1 — fo +if3 —if4
of four positive operators. Thus, we can extend 7 to the whole algebra M and the tracial
property can be restated in the familiar form t(fg) = 7(gf). Unless explicitly stated,
(M, t) will denote a semifinite von Neumann algebra equipped with a n.s.f. trace. We
will refer to it as a noncommutative measure space. Note that commutative von Neumann
algebras correspond to classical Lso-spaces.

According to the GNS construction, the noncommutative analog of measurable sets
(characteristic functions) are orthogonal projections. Given f € M, the support of f is
the least projection g in M such that gf = f = fgq; it is denoted by supp f. Let Sj(/l
be the set of all f € M such that T(supp f) < oo and set Sy to be the linear span
of SX/I' If we write | f| = /f*f, we can use the spectral measure dy : Ry — B(H)
of | f| to define

|f|p=/ sPdy(s) for0 < p < oo.
Ry



580 Marius Junge et al.

We have f € Sy = |fIP € Siy = t(IfIP) < oo. If weset || fll, = T(|f1P)!/P, we
obtain a norm in Sy for 1 < p < oo and a p-norm for 0 < p < 1. Since Sy is an in-
volutive strongly dense ideal of M, we can define the noncommutative L ,-space L,(M)
associated to the pair (M, 7) as the completion of (Sa4, || [|,). On the other hand, we set
Loo(M) = M equipped with the operator norm. Many fundamental properties of classi-
cal Lj-spaces like duality, real and complex interpolation, Holder inequalities, etc. hold
in this setting. Elements of L,(M) can also be described as measurable operators affil-
iated to (M, 1); we refer to Pisier/Xu’s survey [60] for more information and historical
references. Note that classical L ,-spaces are denoted in the noncommutative terminology
as L, (2, u) = L,(M) where M is the commutative von Neumann algebra Lo (€2, ).

A unital, weakly closed *-subalgebra is called a von Neumann subalgebra. A condi-
tional expectation E : M — N from a von Neumann algebra M onto a von Neumann
subalgebra A is a positive contractive projection. It is called normal if the adjoint map E*
sends L1 (M) to L1(N). In this case, the restriction map E; = E*|, (\q) satisfies E] =E.
Note that such normal conditional expectation exists if and only if the restriction of t to
the von Neumann subalgebra A/ remains semifinite (see [72] for further details). Any
such conditional expectation is trace preserving: T o E = 7, and satisfies the bimodule
property

E(aibay) = a1E(b)ay forallaj,ar € N and b € M.

Given von Neumann algebras N’ C A, B C M, we will say that A, B are independent
over E whenever E(ab) = E(a)E(D) foralla € A and b € B. Similarly, we will say that a
family (fj);cg of random variables in M is fully independent over E if the von Neumann
algebras generated by any two disjoint subsets of (fj);es are independent over E. The
noncommutative analog of the Rosenthal inequality [62] was obtained in [39] and reads
as follows for p > 2. If the random variables (fj)je7 C L,(M) satisfy E(f;) = 0 and
are fully independent over E, then

1 1/ N 1/2 L\ 172
SISl ~ () + (e n) )+ [(Sesm) ]

(B.1)

Group von Neumann algebras. Let G be a discrete group with left regular representation
L1 G — B(£2(G)) given by A(g)8; = 8,i, where the §,’s form the unit vector basis
of £,(G). Write L(G) for its group von Neumann algebra, the weak operator closure of
the linear span of A(G) in B(¢2(G)). Consider the standard trace t(A(g)) = §g—. where e
denotes the identity of G. Any f € L£(G) has a Fourier series expansion of the form

> F@re) with (f)= fle).

geG

Define
L,,(G) = L,(L(G), t) = closure of £(G) in the norm 11, @ = (r|fIPHVP,

the natural L ,-space over the noncommutative measure space (£(G), 7). Note that when
G is abelian we get the L,-space on the dual group equipped with its normalized Haar
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measure, after identifying A(g) with the character x,. The group von Neumann al-
gebra L£(G) associated to a locally compact unimodular group G is defined similarly;
we refer to Appendix A above for the details.

Let G be a locally compact unimodular group. Given another noncommutative meas-
ure space (M, v) with M C B(#) assume there exists a trace preserving continuous
action @ : G — Aut(M). Define the crossed product algebra M x4 G as the weak oper-
ator closure of the x-algebra generated by 1,4 ® A(G) and p(M) in B(L2(G; H)). The
s-representation p : M — B(L2(G; H)) is determined by the identity

[o()](@)(8) = ag-1(x)(9(g)).

When G is discrete, the operator p(x) takes the form

p(x) = a-1(x) ® en

heG

with e, ; the matrix units in B(£2(G)). A generic element of M X, G has the form
Zg fe Xa A(g) with fg € M. By playing with A and p, it is easy to see that M x, G sits
in M ® B(£»(G)):

D fe M) =D p(fIAM @A) = D (,-1(fo) ® enn)(Ang ® g i)
8 8

g.h,h

=Y a1 (f) @y gty = )@t (fo1) @ g
g.h g.h

When G is unimodular, the expression for p (x) is replaced by a direct integral with respect
to the Haar measure on G, and a generic element in M X, G has the form fG fe X
A(g) duu(g). Similar computations lead to the following formulae for the basic operations
in the crossed product algebra:

o (f Xa MEN* = g1 (f*) X Mg,
o (f Xa M)(f %o M(g") = fag(f) xq 2(g8)),

Moreover, if v denotes the trace in M we consider the trace
V Mg r(/ Sfg X A(g) du(g)> =v(fe).
G

Since o will be fixed, we relax the notation and write fG fexA(g)du(g) e M xG.

Let us now consider semigroups Sy = (Sy,+);>0 of operators on £(G) which act
diagonally on the trigonometric system. In other words, Sy ; : A(g) > e’ V(@) (g) for
some function ¢ : G — R4. The semigroup Sy, = (Sy )/>0 defines a noncommutative
Markov semigroup when:

@) Sl/,,;(lﬁ((})) = IE(G) forallz > 0.

(ii) Each Sy ; is normal and completely positive on £(G).
(iii) Each Sy ; is self-adjoint, i.e. T((Sy.r f)*g) = t(f*(Sy.8)) for f, g € L(G).
(iv) Sy.f — fast — 0" in the weak-* topology of L(G).
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These conditions are reminiscent of Stein’s notion of diffusion semigroup [68]. They im-
ply that Sy ; is completely contractive, trace preserving and also extends to a semigroup
of contractions on L,(£(G)) for any 1 < p < oo. As in the classical case, Sy, always
admits an infinitesimal generator

Sy —id
—Ay =1lim 2L TEO i S, = exp(—tAy).
t—0 t

In the L setting, Ay is an unbounded operator defined on

m Sy f—f
t

domy(Ay) = {f € Ly(G) | lim

c LZ(G)}.

As an operator in Lz(a), Ay is positive and so we may define the subordinated Poisson
semigroup Py = (Py,1)i>0 by Py = exp(—t\/ﬂ). This is again a Markov semigroup.
Note that P; is chosen so that (37 — Ay)Py,, = 0. In general, we let —Ay, , denote the
generator of the realization of Sy = (Sy,1)i=0 on L,(L(G)). It should be noticed that
ker Ay, , is a complemented subspace of L,(L(G)). Let E, denote the corresponding
projection and J, = id L,@©) ~ E,. Consider the complemented subspaces

L5@) = Jp(L, @) = | f € L,©) | lim Sy, f =0},
The associated gradient form or “carré du champs” is defined as

Ty (fi. f2) = 3 (A UD fa+ [T A () = Ap(ff 1)
Since Sy = (Sy.1)r>0 is a Fourier multiplier, we get Ay (A(g)) = ¥ (g)A(g) and

YY) + ) — (g 'h
2

Ty (fi, f) = /G . f1(2) f(h) Ag ) du(g) duh).

The crucial condition I'y, (f, f) > 0 is characterized in the following subsection.

Length functions and cocycles. A left cocycle (H, o, b) for the unimodular group G is a
triple given by a Hilbert space H, a continuous isometric action o : G — Aut(H) and a
continuous map b : G — H such that

ag(b(h)) = b(gh) — b(g).

A right cocycle satisfies the relation a, (b(h)) = b(hg_l) — b(g_l) instead. In this paper,
we say that ¥ : G — R is a length function if it vanishes at the identity e, ¥ (g) =
¥(g~") and
D Be=0= > BBuv(g'h) <0
g g:h

for any finite family of coefficients B,. Functions satisfying the last condition are called
conditionally negative. It is straightforward to show that length functions take values
in R . In what follows, we only consider cocycles with values in real Hilbert spaces. Any
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cocycle (H, a, b) gives rise to an associated length function ¥, (g) = (b(g), b(g)) ¥, as
can be checked by the reader. Conversely, any length function i gives rise to a left and
a right cocycle. This is a standard application of the ideas around Schoenberg’s theo-
rem [64], which states that ¢ : G — R is a length function if and only if the associated
semigroup Sy, = (Sy.1)r>0 given by Sy, : A(g) — exp(—t¥(g))A(g) is Markovian
on L(G). Let us collect these well-known results.

Lemma B.1. If{ : G — Ry is a continuous length, then:

(1) The Gromov forms

Y(g) + () — (g 'h)
5 ,

define positive matrices on G x G and lead to

(1o P2y = Y Fi@K (8. ) Fa(h)
g.h

V(g) + () —y(gh™)
2

Kl(g. h) = Kj(g.h) =

on the group subalgebra R[G] of L(G) given by
R[G] = {)»(f) | f: G — R finitely supported}.
(ii) Let H{b be the Hilbert space completion of
RIGI/N},. (-.*)y.j) with N, = null space of (. ")y .

The mappings blj/; : G2 g Ag) —Ale) + in € ’H]jp form left/right cocycles
together with

ay Ny = M@u+ Ny, oy 4+ Nj) =ur(g™") + Ny,
which determine isometric actions ot]j/'/ :G > Aut(?—l]j/;) of Gon 7—[{/;.

(iii) If ’H{/j is endowed with the discrete topology, then the semidirect product G{p =

'Hf// X G becomes a unimodular group and we find the group homomorphisms
1. G bl Gl 2. G b2 —1 G2
my :Gog>by(g) XgeGy, my:Gog—0by(g ) xgeGy.

The lemma allows one to introduce two pseudo-metrics on the unimodular group G in
terms of the length function . Indeed, a short calculation leads to the crucial identities

W(g~'h) = (by (8) — by, (h), by, (8) — by, (W)y.1 = lIby,(g) — b:,,(h)n;b/,

Y(gh™") = (b3, (g) — by, (), b, (g) — by, ())y 2 = |1b3,(8) — bi(h)ni% :

In particular,

disti (g, 1) = V' (g7h) = lIby, (2) = by, (W)l
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defines a pseudo-metric on G, which becomes a metric when the cocycle map is injective.
Similarly, we may work with disto(g, h) = +/¥(gh—!). When the cocycle map is not
injective, the inverse image of 0,

Go={geG|y(g) =0}
is a subgroup. The following elementary observation is relevant.

Remark B.2. Let (H1, a1, b1) and (Ha, a2, by) be a left and a right cocycle on G.
Assume that the associated length functions v, and ¥, coincide. Then we find an iso-
metric isomorphism

Arx i H1 3 bi(g) = ba(g™") € Ha.

In particular, given a length function ¥y we see that 7—[}1, ~ ’Hfh via b}l, (g) — bi (g h.

Remark B.3. According to Schoenberg’s theorem, Markov semigroups of Fourier multi-
pliers in £(G) are in one-to-one correspondence with conditionally negative length func-
tions ¥ : G — R;. Lemma B.1 automatically gives

Ty (f, ) = 5(Ap () f + fFAy () — Ay (F* 1))

G%ﬂhw (8. WA(g™ h) du(g) du(h) > 0.

Gx

Theorem B.4. Let Tlg denote the space of trigonometric polynomials in L(G) whose
Fourier coefficients have vanishing sum, as defined in the Introduction. A given function
¥ 1 G — Ry defines a conditionally negative length if and only if there exists a positive
linear functional vy, : Ilg — C satisfying the identity

¥ (g) =ty (2h(e) — A(g) — (g™ h).

Proof. Assume first that ¥ : G — R satisfies the given identity for some positive linear
functional 7y : IIp — C. To show that v is a conditionally negative length it suffices to
construct a cocycle (Hy, ay, by) so that ¥ (g) = (by(g), by (g))Hw. Since Il is a *-
subalgebra of L(G), (f1. f2)n, = Ty (f{" f2) is well-defined on T1p x ITp. If we quotient
out the null space of this bracket, we may define H as the completion of such a quotient.
As usual, we interpret Hy, as a real Hilbert space by decomposing every element in ITg
into its real and imaginary parts. If Ny, denotes the null space, let

oy o(f +Ny)=A(g)f + Ny and by(g) =Ar(g) —A(e) + Ny.

It is easily checked that (Hy, oy, by) defines a left cocycle on G. Moreover, since
2x(e) — A(g) — A(g™H = |a(g) — A(e)|?, our assumption can be rewritten in the form
V(g) = (by(8), by (8))#, asexpected.

Let us now prove the converse. Assume that ¢ : G — R defines a conditionally
negative length and define

Ty (h(g) — Ae) = — ¥ (9).
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Since the polynomials A(g) — A(e) span Iy, Ty extends to a linear functional on Il
which satisfies 7y (2A(e) — A(g) — A(g_l) = %(W(g) + w(g_l)) = 1 (g). Therefore, it
just remains to show that 7y : I1Ip — C is positive. Let f = Zg agh(g) € Ilp so that
Zg ag = 0. In particular, we also have f = Zg ag(A(g) — A(e)). By the conditional
negativity of ¢ we find

(1P = ) Gganty ((A(g) — 1()*(1(h) — A(e)))

g.,heG
= > @ary (Mg ') — Mg = A(h) + 1(0)
g,heG
RS AR ACEN ) WIS B S
= Z agahl/f 8 w 2 w g = _E Z agahl/f(g lh) 2 O
g,heG g,heG
This shows that our functional 7y : ITg — C is positive. o

Appendix C. A geometric perspective

In this appendix we will describe tangent modules associated with a given length function,
and how they can be combined with Riesz transform estimates. Recall that a Hilbert
module over an algebra A is a vector space X with a bilinear mapm : X x A 3 (p, a) —
pa € X and a sesquilinear form (, ) : X x X — A such that (p, na) = (p, n)a,
(pa,n) = a*(p,n) and {(p, p) > 0. We refer to Lance’s book [42] for more information.
Define £(X) as the C*-algebra of right-module maps T which admit an adjoint. That is,
there exists a linear map S : X — X such that (Sp, n) = (o, Tn). A Hilbert bimodule
is additionally equipped with a s%-homomorphism 7 : A — L(X), and a derivation
8 : A — Xis alinear map which satisfies the Leibniz rule

8(ab) = n(a)8(b) + 8(a)b.

A typical example for such a derivation is given by an inclusion A C M into some von
Neumann algebra M, a conditional expectation E : M — A”, and a vector p such that
8(a) = ap — pa. We have seen above that for a conditionally negative length function v,
we can construct an associated (left) cocycle (Hy, ay, by). In the following, we will
assume that the R-linear span of by (G) is Hy.

We recall the Brownian functor B : Hy — L(£2) which comes with an extended
action @ of G on L (£2). This construction is usually called the gaussian measure space
construction. Here the derivation is given by

3y 1 A(g) > B(by(g)) x A(g).

We have already encountered the corresponding bimodule in the context of the Khintchine
inequality. The proof of the following lemma is obvious. In fact, here left and right actions
are induced by the actions on M = L (2) x G.
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Lemma C.1. Let G be discrete. The Hilbert bimodule
Qy (G) =8y (CIGDA % A(G)) with (p,n) =Egc)(p*n)
is exactly given by the vector space Xy = {Zg B(&g) x A(g) | &g € Hyl.

Proof. For & = by (g) we consider &y (A(g))(1 X A(g~1)) = B(&). Since Hy is the real
linear span of such &’s, we deduce that Xy is contained in §y (C[G])(1 x A(G)). The
converse is obvious. Moreover, since §y is a derivation, it is easy to see that the space
S(C[GD A x A(G)) is invariant under the left action. O

Of course, the gaussian functor B is not really necessary to describe the bimodule
Q4 (G) =~ Hy x G. Note that the product of two elements p, n in Ly(Loo(2) X G)
is well-defined as an element of L1 (Lo (£2) X G), so Ez ) (0p*n) = (p, n) makes perfect
sense. The following proposition shows that our previous results extend to the tangent
module and not only to differential forms with ‘constant’ coefficients given by elements
in Hy C Qy(G). Given p = ZheG B(&,) x A(h) € Qy(G), define the extended Riesz
transform in the direction of p as follows:

by (@) &1y ~
Ry,f =3 A Ryg f=2mi 3 %f(g)k(h"g)

heG g,heG
. * 7@
= 277155(0)[ B(&p) x A(h) ( B(by(g)) » )»(g)>]
<,§~, ) zco VV(8)
= 2miEr) (p*8y Ay 2 ) (C.1)

since

/Q BE)BE ) du = (&, &),
Note that we recover the Riesz transforms Ry, for p = B(h) x A(e).

Proposition C.2. Given p, pj € Qy(G), and2 < p < oo:

@) IRy, : Lp(G) = LG Seipy lolley )
. 1/2 172
) [ (3 Ros (OP) | Setm 101 PN 5601
j=1
172 1/2 172
(i) (D2 Run D) | Setm sup 1B o} e | (1612) 7
=1 b izl j=1 b

Proof. Assertion (i) follows from (ii) or (iii). The second and third assertions follow
from the well-known Cauchy—Schwarz inequality for conditional expectations, whose
noncommutative form follows from Hilbert module theory [30]:

. . 1/2 .
IE£G) ® idB(e,) Ny < IELG) ® 1By X IXL2IE L) @ 15wy ) 2 1l,.
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Indeed, for (ii) we use (C.1) and pick
X = pr@eﬂ and y =8¢A]/j1/2f®e]1.
Jj=1
Now, the inequality follows from Theorem A2. On the other hand, for (iii) we take
—-1/2
x = pr@ejj and y= ZSV’AI# 2f e
Jj=1 j=1
Then the result follows from the cb-extension of Theorem A2 in Remark 1.8. O

Remark C.3. The ‘adjoint’ of Ry , given by
R, (f) =Ry, (f)"

canbe writtenas R, () = E£)(0*8y Ay 2 (F)* = —E£)(y A, *(f)p). Hence
172 e
oY, 0 P)| e sup B2 oF ol | (2 15°F) 7
= P izl ' i=1 ?

It is however, in general, difficult to find an element 5 such that RL’ n( ) =Ry ,(f)
unless G is commutative and the action is trivial. This is a particular challenge if we want
to extend the results from above literally to p < 2, because then we need both a row
and a column bound to accommodate the decomposition R(f) = a + b in the tangent
module Qy (G).

Let us now indicate how to construct the corresponding real spectral triple. We first
recall that Qy (G) is a quotient of the universal object 2,(G) C C[G] ® C[G] spanned
by 84(a)b, where the universal derivation is §¢(a) =a ® 1 — 1 ® a. In view of J(a ® b)
= b* ® a*, the universal object becomes a real bimodule. In other words, the left and
right representations my(a)(p) = (@ ® 1)p and m,(a)(p) = p(1 ® a) are related via
Jm,(a*)J = my(a). This implies in particular that [a, JbJ] = 0, and hence we find a
real spectral triple. In our concrete situation, we have a natural isometry J(x) = x* on
M = L (£2) x G, which leaves the subspace 2y (G) C L>(M) invariant. Hence Q2 (G)
is a quotient of €24(G). The Dirac operator for this spectral triple is easy to construct. The
underlying Hilbert space is R

H=2,G) & LG)

where Qy (G) denotes the closure of 2y (G) in L2 (M), and

0 &y
Dy = ( )
85 0

Note that 5:; (B() % A(g)) = (&,by(g))A(g) is densely defined. Using the diagonal

representation for C[G], we find that T, = [y, A(g)] is a right module map from Lz(a)
to £2y (G) such that T, (x) = by (g) » (A(g)x), and hence

(x, T Tgy) = (by (h), by ())(x, 2(h ™" @)y) = (xTy (A(h), A(2))y)
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forallx, y € Lz(f}). It then follows that
1/2 1/2
= max{|ITy (. Nl g 1Ty (F* £ A

7(f) 0
HDT’&( 0 f>] BH)

Here w (A (g))5(A(h)) = §(A(g)A(h)) — 5(A(g))A(h). This gives precisely the Lip-norm
considered in [33]. The drawback, however, is that we have replaced the natural candidate
L7(Lso(£2) x G) by the much ‘smaller’ module #.

Replacing the gaussian construction by the corresponding free analogue, it is possible
to work with a larger object. As in the gaussian category, given any Hilbert space I, we
have a function

s K — To(K)

into the von Neumann algebra generated by free semicircular random variables and a rep-
resentation « : O (K) — Aut(I'o(K)) with s(o(h)) = a,(s(h)). This allows us to define
8gee(k(g)) = s(by(g)) ¥ A(g) € I'o(Hy) x G. The boundedness of the corresponding

Riesz transforms "
> Sil/r’eeAv/ f

follows from the corresponding Khintchine inequality for x = > £,¢ 5(6) X A(g). Namely,
we find

Ix1l, ~c max{||Ez ) (x*) 2|5, IELG) (xx™)?|,}

for2 < p < 00, and
; 1/2 1/2
Il ~c _inf (1B (fxn 1y + 1B (k26 2)-
In fact, it turns out that

EL(G)(|xfree|2) = EE(G)(|xgauss|2)

for Xfree = Z%_’g s(&) x A(g) and Xgauss = Zg,g B(&) % A(g). This means the bimodule
Xy can be realized either with independent gaussian or free semicircular variables, where

Xf;ee = s5(Hy) 1 G C T'o(Hy) % G. Recall the natural inclusion of T'g(#y) % G into the
Hilbert space Lo (I'g(Hy) X G) = L(T'o(Hy)) ® £2(G). More formally, we may denote
by 1; the separating vector in the GNS construction and then find A(g)1; = e,. The map

DY s densely defined on Ly (I'o(Hy) x G) as follows:

free
DY (a®eq) = —s(by (g™ )a® e,
Proposition C.4. The tuple
(CIGL, La(To(Hy) % G), Do )

free’

is a real spectral triple satisfying the following identities for f = Zg f(g)k(g) in
CIG] c To(Hy) x G:

(D 1()] = s(by (8)) % A(g),
ILDYees £y ~ max{Ty CF PGy 1T £ )
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Proof. If g € G, we find

(DY, M(&))(a ® en) = DY, (a ® eg) — 1(g)(—s(by (h™a ® ep)
= —s(by ((gh) ™)) (a ® egn) + s(by (h™")) (@ ® egn)
=y, (s(by ())a ® egr = p(s(by (2))) o h(g)(a ® en),
where p(b)(c ® eg) = a& 1g(b)c ® eg on the tensor product. After the correspond-

ing identifications in the inclusion Fo(Hy) ® L(G) C La(To(Hy) x G), this implies
[Dv’ Ag)] = sY (A(g)). The operation J is the adjoint for the crossed product, and

free’ free

hence [A(g), J(A(h))J] = 0 shows that we have obtained a real spectral triple (we ignore

further compatibility properties for DY

freer J @t this point). By linearity we deduce that

[Dlifee’ f] = Sgrlee(f)'

Now, we use a central limit procedure. Consider the crossed product I 0(531 (H)) x G.
Then the copies 7;(I'o(H) x G) given by the j-th coordinate are freely independent
over L(G). Thus Voiculescu’s inequality from [31] applies and yields, for any o =
Zg,g ag,gs(§) x A(g) and the sum of independent copies,

1/2 1/2
< llollrgua + vm [E£) @ )l g, + vV IEcc @0 g,

Dividing by +/m and observing that @ and m~1/2 Z;"Zl ag ¢5(§ ® ej) ¥ A(g) are equal in
distribution, we find indeed, letting m — oo,

1/2 1/2
lollryxc ~ max{lE @) (@ @)l 4, 1E£ @0 g}
Thus for a differential form w € Xfiee(G), we get
lollxiee ~ max{llollx, . o*lx, ).

In particular, we conclude that

1/2 1/2
18%e ()lIrgxa ~ max{I Ty (£, Ol 1Ty £ £ -
This expression is certainly finite for f € C[G], and the proof is complete. O

It turns out that in the free case D;fee cannot be extended to a global derivation on
Fo(Hy) x G. On the other hand, for the gaussian case 8y (A(g)) = B(by(g)) x A(g)
does not belong to L, (£2) % G, and hence both models for generalized tangent spaces
have their advantages and disadvantages.

Let us now return to the gaussian spectral triple on H. As in [15], we have to deal with
the fact that this spectral triple might have some degenerate parts, but in many calculations
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of the ¢-function of |Dy | the kernel is usually ignored. We recall that for a self-adjoint
operator D, the signature is defined as sgn(D) = D|D|~!. In our particular case, if
A]/_jl(eg) = (1/v¥(g))e, is a compact operator and F' = Dy | Dy |~! is the corresponding
signature, then it is well-known [15] that

(57 )]

is compact for all a € C[G]. This follows from the boundedness of

(5 2)]

[15, Proposition 2.4], and then [15, Proposition 2.7] applies. In our situation, 8y =
RwA:/Z, and hence 8y vanishes on Ho = span{e, | ¥ (g) = 0}. Clearly, 5}, 8y = Ay is

the generator of our semigroup which also vanishes on Hy. On the other hand,
81#81*# = Ry Ay R:Z,
and hence the range of 6y 61’2 is given by the first Hodge projection I1g4e = Ry R;Z' This

can be described explicitly. Indeed, for g with v (g) # 0 we denote by O, the projection
onto the span of B(by, (g)) € L2(2) and get

0 R
RyR}, =) 0, ®eg = F:<R§7f 0‘”).
8

Problem C.5. Show that F : Qy(G) + L(G) — L,(Lo(2) % G), where the closure is
taken in L, admits dimension free estimates.

Appendix D. Meyer’s problem for Poisson

Let A = 8)% be the laplacian operator on R”. The classical theory of semigroups of op-
erators shows that the fractional laplacians (—A)? with 0 < B < 1 are closed densely
defined operators on L, (R") [74, Chapter 9, Section 11], and regarding them as convolu-
tion operators we see that the Schwartz class lies in the domain of any of them. Moreover,
they generate Markov semigroups on L, (R"). When 8 = 1/2, we get the Poisson semi-
groups P; = exp(—t+/—A).

In this appendix we shall show that Meyer’s problem (MP) fails for this generator
when p < 2n/(n + 1). Recall that Theorem A2 confirms that (MP) holds for p > 2 and
provides a substitute for | < p < 2. Let us first give a formula for the corresponding
carré du champs I'y /.

Lemma D.1. For any Schwartz function f, we have

o]

o, f)=f0 PV f2di

where Vg(x,t) = (0y,&, ..., 0x, &, 0:8) includes spatial and time variables.
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Proof. Let ¢, = | P, f|*> and F; = (8, P,)(¢:) — P (3;¢;). Since 3> P; + AP, = 0,

O Fy = (07 P) (@) — P03} ) = —APi(¢) — P37 ).
On the other hand, we may calculate

2@ =210, P f1> + (P f*)Y@RP ) + (2P f) (P f)
=20, P f1> = (P f*)AP,f) — (AP, f*)(P, f).

Therefore, we get
0 F, = —2P, (VP f1*).

Note that Fy = lim; .o F; = 2I'12(f, f) by the definition of carré du champ, and F; — 0
ast — o0o. We get

o]

oo
2F1/z(f,f)=/ —a,Ftdr=2/ PV P fP dr. 0
0

0

Proposition D.2. The equivalence (MP) fails for the Poisson semigroup P, = e™'V =4
onR" forany 1 < p <2n/(n + 1) withn > 2. More precisely, for any nonzero Schwartz
function f we have

2n
n+1
Proof. We follow an argument from [25]. Fix a nonzero f € L,(IR") and |x| > 4. Then

Tip(f, HY? ¢ Ly(R"Y  forany p <

(s, ) = /0 PV P f () di

o0
! 2
=f0 /ncn(lx_y|2+t2)(n+1)/2|w,f(y>| dydi

2
1 1
>c — VP f()Pdydt = chcp——
/1 /M et "

for ¢ = f12f|y\<1 VP, f(y)|>dydt > 0 (since f # 0) and any |x| > 4. Then

2n
n+1

Fip(f, Y2 e LyR") = %(n—f- D>n= p>
We then conclude that
IT12(f. /)2, =00 while [[(=A)/*f]l, < oo

for any nonzero Schwartz function f with p < 2n/(n + 1). Therefore, (MP) fails. ]

Thus, our revision of (MP) in this paper is needed even for commutative semigroups.
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Remark D.3. According to the proof of Proposition D.2, there exists f € S(R") such
that (—=A)4f € L,(R") but '12(f, f) = Er®ny(S1/21*812f) does not belong to
L, ,2(R™). This should be compared with Theorem A2 for G = R", which states that
there is a decomposition 81,2 f = ¢1 + ¢ with ¢y, 92 € L,(Loo(£2) x R") and such
that Ezgn)(¢7¢1) and Egmn)(¢243) belong to L,2(R™). On the other hand, by [30,
Proposition 2.8] we know that

IT12Cf Y2y < IELgn (@701 21y + IEL@n (@302) 211,

This implies that
Ecwn (93¢2) ¢ Ly2(RY),
even if we know that ¢ € L,(Lo(£2) x R"). We recover the known fact: for p/2 < 1,

IEL® (D30I, /@) 10382011, /5(Loo(@) xR = ||¢2||%p(LOC(Q)>4RH)-
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