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On the variation of maximal operators
of convolution type II

Emanuel Carneiro, Renan Finder and Mateus Sousa

Abstract. In this paper we establish that several maximal operators
of convolution type, associated to elliptic and parabolic equations, are
variation-diminishing. Our study considers maximal operators on the Eu-
clidean space R?, on the torus T? and on the sphere S?. The crucial
regularity property that these maximal functions share is that they are
subharmonic in the corresponding detachment sets.

1. Introduction

1.1. Background

Let ¢: R? x (0,00) — R be a nonnegative function such that

(1.1) /]Rd oz, t)de =1

for each t > 0. Assume also that, when ¢ — 0, the family ¢(+,¢) is an approximation
of the identity, in the sense that lim; ,o (-, t) * f(x) = f(z) for a.e. x € R?, if
f € LP(RY) for some 1 < p < co. For an initial datum ug: R? — R we consider
the evolution u: R? x (0,00) — R given by

u(z,t) = (- t) * luo|(z),
and the associated maximal function

u* () = sup u(zx,t).
>0

For a fixed time ¢t > 0, due to (1.1), the convolution ¢(-,t) * |ug| is simply a
weighted average of |ug|, and hence it does not increase its variation (understood
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as the classical total variation or, more generally, as an LP-norm of the gradient for
some 1 < p < 00). One of the questions that interest us here is to know whether
this smoothing behavior is preserved when we pass to the maximal function u*.
For instance, if ug : R — R is a function of bounded variation, do we have

(1.2) V(u*) < CV(up)

with C' = 1?7 Here V(f) denotes the total variation of the function f.

The most natural example of an operator in this framework is the Hardy—
Littlewood maximal operator, in which p(z,t) = WX& (z/t), where Bj is
the unit ball centered at the origin and m(By) is its d-dimensional Lebesgue mea-
sure. In this case, due to the work of Kurka [13], the one-dimensional estimate (1.2)
is known to hold with constant C' = 240, 004, but the problem with C' = 1 remains
open. For the one-dimensional right (resp. left) Hardy—Littlewood maximal opera~
tor, i.e., when ¢(z,t) = +x(o,1)(x/t) (resp. @(z,t) = Tx(_1,0/(x/t)), estimate (1.2)
holds with C' = 1 due to the work of Tanaka [22]. The sharp bound (1.2) with
constant C' = 1 also holds for the one-dimensional uncentered version of this op-
erator, as proved by Aldaz and Pérez Lézaro [1]. Higher dimensional analogues
of (1.2) for the Hardy-Littlewood maximal operator, centered or uncentered, are
open problems (see, for instance, the work of Hajlasz and Onninen [9]). Other
interesting works related to the regularity of the Hardy-Littlewood maximal op-
erator and its variants, when applied to Sobolev and BV functions, are [2], [3], [4],
5], 8], [10], [11], [12], [14], [15], [16], [21], and [23].

In [6], the precursor of this work, Carneiro and Svaiter proved the variation-
diminishing property, i.e., inequality (1.2) with C'= 1, for the maximal operators
associated to the Poisson kernel

I(59) t

and the Gauss kernel

1 2
_ —|z|?/4t
(1.4) K@) = s © .

Their proof is based on an interplay between the analysis of the maximal func-
tions and the structure of the underlying partial differential equations (Laplace’s
equation and heat equation). The aforementioned examples are the only maximal
operators of convolution type for which inequality (1.2) has been established (even
allowing a constant C' > 1).

1.2. Maximal operators associated to elliptic equations

A question that derives from our precursor [6] is whether the variation-diminishing
property is a peculiarity of the smooth kernels (1.3) and (1.4) or if these can be
seen as particular cases of a general family. One could, for example, look at the



ON THE VARIATION OF MAXIMAL OPERATORS OF CONVOLUTION TYPE II 741

! (in space) of these kernels:

semigroup structure via the Fourier transforms
ﬁ(f,t) =7 17IED and I/(\’(f,t) = e~t@mlED?,
A reasonable way to connect these kernels would be to consider the one-parameter
family
PalEt) = e t2mlED”

for 1 < o < 2. However, in this case, the function u(x,t) = ¢, (-, t) * up(z) solves
an evolution equation related to the fractional Laplacian,

Ut+(—A)a/2u:0,

for which we do not have a local maximum principle, essential to run the argument
of Carneiro and Svaiter in [6]. The problem of proving that the corresponding
maximal operator is variation-diminishing seems more delicate and it is currently
open.

A more suitable way to address this question is to consider the Gauss kernel
as an appropriate limiting case. For a > 0 and b > 0 we define (motivated by the
partial differential equation (1.9) below)
(15) Bl ) = o (TR
Note that when a = 1 and b = 0 we have the Fourier transform of the Poisson
kernel, and when b = 1 and a — 0" the function (1.5) tends pointwise to the
Fourier transform of the Gauss kernel by a Taylor expansion. For completeness,
let us then define

(1.6) Pop(&,t) = e~ 5 2mIED?,

for b > 0. We will show that the inverse Fourier transform

(17) @a,b(lﬂ,t) = /d (ﬁa,b(g,t) 627ria:~§ df
R L

is a nonnegative radial function that has the desired properties of an approximation
of the identity. Let us consider the corresponding maximal operator:

(18) " (@) = 5up @us (- 8) * o (0).

The fact that u*(z) < Mug(z) pointwise, where M denotes the Hardy-Littlewood
maximal operator, follows as in Theorem 2 in Chapter III of [19]. Hence, for
1 < p < oo, we have |[u*| Lrray < C[Juol|1rwre) for some C' > 1. We also notice,
from the work of Kinnunen (see the proof of Theorem 1.4 in [10]), that the maximal
operator of convolution type (1.8) is bounded on W1P(R9) for 1 < p < oo, with
[Vu*|| Loy < C[[Vug || Lr(rey for some C' > 1.

Our first result establishes that the corresponding maximal operator (1.8) is in-
deed wariation-diminishing in multiple contexts. This extends Theorems 1 and 2

of [6].

LOur normalization of the Fourier transform is f(&) = [pa e 2 f(z)da.
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Theorem 1.1. Let a,b > 0 with (a,b) # (0,0), and let u* be the mazximal function
defined in (1.8). The following propositions hold.

(i) Let 1 <p < oo and ug € W'(R). Then u* € W'*(R) and
H(u*)/”Ll’(R) < H/U/E]HLP(]R).

(ii) Let ug € WHY(R). Then u* € L¥(R) and has a weak derivative (u*)' that
satisfies
1) L) < lluoll @)

(iil) Let ug be of bounded variation on R. Then u* is of bounded variation on R
and
V(u*) < V(ug).

(iv) Letd > 1 and ug € WHP(R?), for p=2 or p=oo. Then u* € W P(R?) and
Vu*||Lo@ey < Vol Lowey-

We shall see that the kernel (1.7) has an elliptic character (when a > 0) in the
sense that u(z,t) = pq.b(-,t) * |uo|(z) solves the equation

(1.9) auy —bug +Au=0 in R? x (0, 00),

with

I ) = e in RY.
t_l}rg{fu(m ) = |up(z)| a.e.in

In particular, the corresponding maximum principle plays a relevant role in our
analysis. By appropriate dilations in the space variable x and the time variable ¢,
Theorem 1.1 essentially splits into three regimes: (i) the case a = 1 and b = 0
(which models all cases a > 0 and b = 0, corresponding to Laplace’s equation) in
which the level surfaces |£| = 7 in (1.5) are cones; (ii) the case a = 0 and b =1
(which models all cases a« = 0 and b > 0, corresponding to the heat equation), in
which the level surfaces |£[* = 7 in (1.6) are paraboloids; (iii) the case a = 1 and
b =1 (which models all the remaining cases @ > 0 and b > 0), in which the level
surfaces —1+4/1 + 1672|€|? = 7 in (1.5) are hyperboloids. The first two cases were
proved in Theorems 1 and 2 of [6] (although here we provide a somewhat different
and simpler proof than that of [6], without the use of Zorn’s lemma) and the third
regime is the novel contribution of this section.

1.3. Periodic analogues

We address similar problems in the torus T¢ ~ R?/Z%. For a > 0,b > 0, ¢ > 0 and
n € Z4, let us now define

~ (—b+ b2+16a7r2\n\2)
t 2

U,p(n,t) :=e a ,
and when a = 0 and b > 0 we define

(I\/() b(n, t) = 6_%(2ﬂ—|n‘)2.
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We then consider the periodic kernel, for 2 € R,

abxt 2 \I/ab’nt 27rwcn
nezd

It is clear that ¥, ;, € C°°(R? x (0,00)). By the Poisson summation formula, ¥,
is simply the periodization of ¢, defined in (1.7), i.e

ab:ct ngabx—l—nt
nezd

Since ¢, 1 is nonnegative, and \f/mb(n, t) is also nonnegative, it follows that
0< \Ila,b(mat) < \I/a,b(oat)

for all z € R? and ¢t > 0. The approximate identity properties of the family
©@ab(+, 1), reviewed in Section 2.1, transfer to ¥, ;(-,¢) in the periodic setting. For
an initial datum ug: T¢ — R (which we identify with its periodic extension to R%)
we keep denoting the evolution u(z,t): T¢ x (0,00) — R* by

u(@,t) = Vo p(-st) * uo|(z)
(1'10) _ /Td \I/a,b(x — y,t) |u0(y)| dy = /]Rd Soa,b(x - y,t) |u0(y)| dy

Also, we keep denoting the maximal function u*: T¢ — Rt by

(1.11) u*(x) = sup u(x,t).
>0

From (1.10) it follows that u*(z) < Mug(x), where M denotes the Hardy-Little-
wood maximal operator on R?, and hence the operator ug — u* is bounded on
LP(T?) for 1 < p < oo and maps L*(T?) into LL_ , (T?) (the case p = oo is trivial;
the case p = 1 follows by the usual Vitali covering argument; the general case
1 < p < oo follows by Marcinkiewicz interpolation). Then, it follows as in proof
of Theorem 1.4 in [10] that ug — u* is bounded on W?(T?) for 1 < p < oo, with
[Vu*|| o (ray < Cl|[Vugl|Lp(ray for some C > 1.

Our second result establishes the variation-diminishing property for the opera-
tor (1.11) in several cases.

Theorem 1.2. Let a,b > 0 with (a,b) # (0,0), and let u* be the mazimal function
defined in (1.11). The following propositions hold.

(i) Let 1 <p < oo and ug € WHP(T). Then u* € WHP(T) and
@) e ery < lugllLecr)-

(ii) Let ug € WHY(T). Then u* € L*®(T) and has a weak derivative (u*)' that
satisfies
™) Nl ry < lluollzr .-
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(iil) Let ug be of bounded variation on T. Then u* is of bounded variation on T

and
V(u*) < V(ug).

(iv) Letd > 1 and ug € WHP(T?), for p=2 or p = co. Then u* € W1P(T?) and
IVu™(| Lo (ray < [[Vuol| Lore).-
As in the case of R?, a relevant feature for proving Theorem 1.2 is the fact that
u(z,t) = Uy p(-,t) * |uo|(z) solves the partial differential equation
aug —buy + Au=0 in T? x (0, 00),
with

lim u(z,t) = |up(x)] a.e.in T
t—0+

1.4. Maximal operators on the sphere

The set of techniques presented here allows us to address similar problems on other
manifolds. We exemplify this by considering here the Poisson maximal operator
and the heat flow maximal operator on the sphere S%.

1.4.1. Poisson maximal operator. Let uy € LP(S?) with 1 < p < oo. For
weStand 0 < p < 1, let u(w,p) = u(pw) be the function defined on the unit
(d 4 1)-dimensional open ball B; C R¥*! as

(112) uw.p) = [ P p)luo(m]doto).

where P(w,n, p) is the Poisson kernel defined for w,n € S¢ by

P,y p) = ——2 Sl
w, 1, = = )
PO dlpw =l T 0d (07— 2pw -+ )2

with o4 being the surface area of S%. In this case, we know that u € C*°(B;) and
it solves the Dirichlet problem

Au=0 in By
(1.13) lim u(w,p) = |up(w)| for a.e. w € S%.
p—1-

From Theorem 2.3.6 in Chapter II of [7] we know that for each 0 < p < 1 we have
u(w, p) < Mup(w), where M denotes de Hardy-Littlewood maximal operator on
the sphere S? (taken with respect to geodesic balls). Hence, we can define
(1.14) u*(w) = sup u(w,p)

0<p<1
and we know that ug — u* is bounded on LP(S%) for 1 < p < oo (see Corollary 2.3.4
in Chapter IT of [7]). Moreover, with an argument similar to the proof of Theo-
rem 1.4 in [10], using (4.8) and (4.9) below to explore the convolution structure of
the sphere at the gradient level, one can show that ug — u* is a bounded operator
on WHP(S) for 1 < p < oo, with [|[Vu*||rrse) < C'||[Vuol|pr(se) for some C > 1.
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1.4.2. Heat flow maximal operator. Let uy € LP(S%) with 1 < p < oco. For
w € S?and t € (0,00) let u(w,t) be the function given by

(115) uw,t) = [ Ko t) fuo(n)ldo(n),

where KC(w,n,t) is the heat kernel on S?. Letting {Yf}, ¢=1,2,... ., dimHI*L,
be an orthonormal basis of the space HIT! of spherical harmonics of degree n in
the sphere S (these are eigenvectors of the spherical Laplacian), we can write an
explicit expression for this kernel as follows (see Lemma 1.2.3, Theorem 1.2.6 and
Eq. 7.5.5 of [7]):

oo dim 'Hd+1 o

K(w,n,1) Z —tn(n+d—1) Z Y (w Z tn(ntd—1) n‘;)\) CMw-1),

where A\ = (d —1)/2 and t — CZ(t), for B > 0, are the Gegenbauer polynomials
(or wltraspherical polynomials), defined in terms of the generating function

(1—2rt+7%)~ i

As discussed in Section 2 of Chapter IIT in [17], the kernel K verifies the following
properties:

(P1) K: S x S? x (0,00) — R is a nonnegative smooth function that verifies
0K — ALK = 0, where A, denotes the Laplace—Beltrami operator with
respect to the variable w.

(P2) K(w,n,t) = K(v,t), where v = d(w,n) = arccos(n-w) is the geodesic distance
between w and 7. Moreover, we also have 9K /0v < 0, which means that K
is radially decreasing in the spherical sense.

(P3) (Approximate identity) For each ¢ > 0 and w € S? we have

K(w,n,t)do(n) =1,
Sd
and the function u(w,t) defined in (1.15) converges pointwise a.e. to |ug| as
t — 0 (if ug € C(S?) the convergence is uniform).

It then follows from (P1) and (P3) that u(w,t) defined in (1.15) solves the heat
equation
{atu—Au:O in S% x (0,00);
lim u(w,t) = |up(w)| for a.e. w € S<.
t—0+

From (P2), (P3) and Theorem 2.3.6 in Chapter II of [7], it follows that u(w,t) <
Mug(w), for each ¢ > 0. This allows us to define

(1.16) u*(w) = iggu(w, t),
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and we see that ug ~— u* is bounded on LP(S%) for 1 < p < oco. As in the
case of the Poisson maximal operator on S¢ (or any maximal operator on the
sphere associated to a smooth convolution kernel depending only on the inner
product w - 7), using (4.8) below and the proof of Theorem 1.4 in [10], one can
show that ug — u* is bounded on W2 (S%) for 1 < p < oo, with |[|[Vu*||1nse) <
C IVuol| Lr(say for some C > 1.

1.4.3. Variation-diminishing property. Our next result establishes the varia-
tion-diminishing property for these maximal operators on the sphere S¢.

Theorem 1.3. Let u* be the mazimal function defined in (1.14) or (1.16). The
following propositions hold.

(i) Let 1 <p < oo and ug € WHP(St). Then u* € WHP(S) and
[(w*) | ety < lugllpeesty-

(ii) Let up € WHL(SY). Then u* € L>(S') and has a weak derivative (u*)’ that
satisfies
(W) Nl < llugllLrsn-

(iii) Let ug be of bounded variation on S*. Then u* is of bounded variation on S*
and
V(u*) < V(ug).

(iv) Let d > 1 and ug € WHP(S%), for p=2 or p = co. Then u* € W'P(S?) and

V™| r(say < [[Vuol| Lr(say-

REMARK: Since S! ~ T, in the case of the heat flow maximal operator, parts (i), (ii)
and (iii) of Theorem 1.3 have already been considered in Theorem 1.2, and the novel
part here is actually (iv).

1.5. Non-tangential maximal operators

The last operator considered here is the classical non-tangential maximal operator
associated to the Poisson kernel (1.3). For a > 0 we consider

(1.17) u (x) = sup P(t)*|uol(y)-
t>0
ly—z|[<at

This operator is bounded on LP(R?) for 1 < p < oo (see Eq. 3.18 in Chapter IT
of [20]). A modification of the proof of Theorem 1.4 in [10] (here one must discretize
in time and in the set of possible directions) yields that this maximal operator is
bounded on WP (R) for 1 < p < oo, with [|[Vu*||psra) < C||Vuol| s (ra) for some
C > 1. Here we establish the variation-diminishing property of this operator in
dimension d = 1.
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Theorem 1.4. Let o > 0 and let u* be the mazimal function defined in (1.17).
The following propositions hold.

(i) Let 1 <p < oo and ug € WP(R). Then u* € WHP(R) and
H(U*)/”LP(R) < H’UJf)HLp(R).

(ii) Let ug € WHY(R). Then u* € L=(R) and has a weak derivative (u*)' that
satisfies
1) L) < lluoll @)

(i) Let ug be of bounded variation on R. Then u* is of bounded variation on R
and
V(u*) < V(ug).

1.6. A brief strategy outline

The proofs of Theorems 1.1-1.4 follow the same broad outline, each with their own
technicalities. One component of the proof is to establish that it is sufficient to
consider a Lipschitz continuous initial datum wug. The second and crucial compo-
nent of the proof is to establish that, for a Lipschitz continuous initial datum wuy,
the maximal function is subharmonic in the detachment set. The steps leading to
these results are divided in several auxiliary lemmas in the proofs of each theorem.

We remark that the subharmonicity property for the non-tangential maximal
function (1.17) in dimension d > 1 is not true. We present a counterexample after
the proof of Theorem 1.4.

2. Proof of Theorem 1.1: maximal operators and elliptic
equations

2.1. Preliminaries on the kernel

Let a > 0 and b > 0. We first observe that the function @, (-, ) : R — R defined
in (1.5) belongs to the Schwartz class for each ¢ > 0. Moreover, the function
g:[0,00) — R defined by
Bap(&:t) = g(I€*)

is completely monotone, in the sense that it verifies (—1)"g("™(s) > 0 for s > 0
and n = 0,1,2,..., and g(0") = g(0). We may hence invoke a classical result of
Schoenberg (see Theorems 2 and 3 of [18]) to conclude that there exists a finite
nonnegative measure fiq ¢ on [0,00) such that

Gun(€t) = / MR gy (N).
0

An application of Fubini’s theorem gives us

@D pulet)= [ Fuplenemride= [ a2, )
R 0
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In particular, (2.1) implies that ¢, (-, ¢): R? — R is nonnegative and radial de-
creasing. It is convenient to record the explicit form of jiq4+. Starting from the
identity on page 6 of [20], for 5 > 0,
2/(4 1 oo 2 —1/(4 3/2
o~ B2/(u) g, — _/ 7B ~1/(4m0) 5=3/2
0

5 1 /°° e
el =— —
we make = ot (b + 16(1772|§|2)1/2 to obtain

(22)  dptapa(V) = (/@ \if e/ (6ma) o=t/ (0) 3 5/2) g,
a

From (2.1), (2.2) and dominated convergence we see that, for a fixed x # 0,

lim z,t) =0,
e+t @a,b( )

and, for a fixed § > 0,

(2.3) lim Yap(z,t)de = 0.

t—0t |z|>68
For f € LP(R?) with 1 < p < oo, it follows from (1.1) and (2.3) that
2.4 li ot — p(rd) = 0.
(2.4) Jim lap(5t) * f = fllLo(ra)

The additional fact that ¢ 4(-,t) is radial decreasing for each ¢ > 0 implies the
pointwise convergence

(2.5) lim qp(-, 1) * f(z) = f(z) for ae. ze€R%
t—0+

In (2.5) we may allow f € LP(R?) with 1 < p < oo and the convergence happens

at every point in the Lebesgue set of f. The proofs of (2.4) and (2.5) follow along

the same lines of the proofs of Theorems 1.18 and 1.25 in Chapter I of [20] and we

omit the details.

From (2.1) and (2.2) we see that ¢,;, € C®(R? x (0,00)). Moreover, its
decay is strong enough to assure that, if the initial datum ug € LP(R?) for some
1 < p < oo, then u(x,t) = pap(-, 1) * up(x) € C°(R? x (0,00)), with Du(z,t) =
(D%@qap(,t))*ug(z) for any multi-index a € (Z*)4*1. Finally, observe that u(z,t)
solves the partial differential equation

(2.6) auy —bug +Au=0 in R? x (0, 00).

This follows since the kernel ¢(z,t) solves the same equation, a fact that can be
verified by differentiating under the integral sign the leftmost identity in (2.1).
We also remark that if ug € C(RY) N LP(R?) for some 1 < p < oo, or if ug is
bounded and Lipschitz continuous, then the function u(x,t) is continuous up to
the boundary R? x {t = 0} (this follows from (2.5) and (2.7) below).
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2.2. Auxiliary lemmas

In order to prove Theorem 1.1, we may assume without loss of generality that ug >
0. In fact, if ug € WHP(R?) we have |ug| € WHP(RY) and |V|ug|| = [Vuol| a.e. if ug
is real-valued (in the general case of uy complex-valued we have |V|ug|| < |Vug|
a.e.), and if ug is of bounded variation on R we have V (Jug|) < V(ug). We adopt
such assumption throughout the rest of this section.

The cases when a = 0 (heat kernel) or b = 0 (Poisson kernel) were already
considered in Theorems 1 and 2 of [6], so we focus in the remaining case a > 0,
b > 0.2 We start with some auxiliary lemmas, following the strategy outlined in [6].
Throughout this section we write

z,yER? |I o y|
TFy

for the Lipschitz constant of a function u: R? — R. Let B,(xz) C R? denote the
open ball of radius  and center x, and let B,.(z) denote the corresponding closed
ball. When x = 0 we shall simply write B,.

Lemma 2.1 (Continuity). Let a,b > 0 and let u* be the mazimal function defined
in (1.8).
(i) If up € C(RY) N LP(RY), for some 1 < p < oo, then u* € C(R?).
(ii) If uo is bounded and Lipschitz continuous, then u* is bounded and Lipschitz
continuous with Lip(u*) < Lip(ug).

Proof. (i) Let us denote 7,uq := ug(z —h). Given z € R? and £ > 0, we can choose
d = 0(z,e) > 0 such that for all ¢ > 0, whenever |h| < ¢, we have

IThuo — uol * wab (-5 t)(2)
or) = [ o~ ol — 9eas(y O+ | frin — wol(e ~ 9)eas(y. iy
) ly|<1 ly|>1

< sup |mpuo — uo|(w) + [[Thuo — wollp X {1213 Pas( )l <e.
wE B (x)

Above we have used the fact that || x{.|>1} ¥ab(:, )|, is uniformly bounded. Using
the sublinearity, we then arrive at

|Thu () — u*(x)| < (Thup —up)*(x) <e

for |h| < §, which shows that u* is continuous at the point x.

(ii) Observe that for each ¢t > 0 the function w(z,t) = @ap(-,t) * up(z) is
bounded by |Jug|lcc and Lipschitz continuous with Lip(u(-,t)) < Lip(ug). The
result then follows since we are taking a pointwise supremum of uniformly bounded
and Lipschitz functions. O

2By appropriate dilations in the space variable = and the time variable ¢, we could assume
that a = b = 1. However, this reduction is mostly aesthetical and offers no major technical
simplification.
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Lemma 2.2 (Behaviour at large times). Let a,b > 0 and u(z,t) = @qp(-, t)*uo(x).

(i) If ug € LP(R?) for some 1 < p < oo, then for a given € > 0 there exists a
time t. < 0o such that ||[u(-,t)]|ee < € for all t > t..

(i1) If ug is bounded and if r > 0 and € > 0 are given, then there exists a time
tre < 00 such that |u(x,t) — u(y,t)| <e for all z,y € B, and t > t,..

Proof. (i) The first statement follows from Holder’s inequality,

[ D)lloo < lluollp ll#ab(-s llp

and the fact that ||¢as(-,t)||,r — 0 as t — co. The latter follows from the estimate

17 ’ 1
lan (s Dll < aslIE ™7 Ylpan (-, DIFY

observing that [|¢qp(,t)|l1 = 1 and ||@ap(-,t)|lcc — 0 as t — oo by the leftmost
identity in (2.1) and dominated convergence.

(ii) Since @qp(+,t) is in the Schwartz class, for every index k € {1,...,d} we

have
ou = dPap

a—xk(m, )= 8:c;; () * up(x).

This implies that u(-,¢) is a Lipschitz function with constant bounded by

8800, b
ol Z | Tt ||,
By (2.1), (2.2) and Fubini’s theorem,
880(”) —m|z|? 12
N R )
= (/ 2W|xk|67”‘w‘2dx> </oo Lefwﬁm(b%m//\)?d)\)'
R4 0 \/5/\2

Setting A = tr and applying dominated convergence, one concludes that the second
factor converges to 0 as t — oo. The result plainly follows from this. O

We now start to explore the qualitative properties of the underlying elliptic
equation (2.6). We say that a continuous function f is subharmonic in an open set
A C R if, for every x € A, and every ball B,.(x) C A we have

1

0d—1 Jgd—1

fz) <

[z +r)do(E),

where o4_1 denotes the surface area of the unit sphere S, and do denotes its
surface measure.

Lemma 2.3 (Subharmonicity). Let a,b > 0 and u* be the maximal function de-
fined in (1.8). Let ug € C(RY) N LP(R?) for some 1 < p < 0o or ug be bounded
and Lipschitz continuous. Then u* is subharmonic in the open set A = {z €

RY; w*(x) > ug(z)}.
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Proof. From (2.5) we have u*(x) > ug(x) for all z € R?. From Lemma 2.1 we
observe that " is a continuous function and hence the set A is indeed open. Let
zg € A and B,(zg) C A. Let h: B.(z9p) — R be the solution of the Dirichlet
boundary value problem

Ah =0 in B.(zg);
h=wu* in 0B,(xg).

Note that the auxiliary function v(z,t) = u(z,t) — h(x) solves the equation

avyg —bvy+ Av =0 in  B(zg) x (0,00)

and it is continuous in B, (x¢) % [0, 00), with v(z,0) = uo(xz)—h(z). Let yo € By (zo)
be such that M = max z- v(x,0) = v(yo,0). We claim that M <0.

Assume that M > 0. Note that v(z,t) < 0 for every z € 9B, (xy) and every
t > 0. This implies that yo € B,(z9). By the maximum principle, observe that
h > 0 in By(x¢) and let x; € 9B,(xo) be such that min, h(z) = h(xq).
Given e > 0, from Lemma 2.2 we may find a time ¢y such that |u(z, t1)—u(y,t1)] < e
for all z,y € B, and t1 > to. In particular, for any « € B,.(z¢), we have

(z0)
v(z,t) < v(@,h) = v(en,t) = w(@, h) = u(er, t) = ((z) = h(a))
< ( tl)—u(l‘l,tl) <eg,

for t; > ty. If we take ¢ < M, the maximum principle applied to the cylinder
I' = B,(x0) x [0,t1] with ¢ > ¢y gives us
v(yo,t) < v(yo,0) = M

for all 0 < t < ¢;. This plainly implies that u(yo,t) < uo(yo) for all 0 < ¢t < ;.
Since t; is arbitrarily large, we obtain u*(yo) = uo(yo), contradicting the fact that
yo € A. This proves our claim.

Once established that M < 0, given € > 0 we apply again the maximum princi-
ple to the cylinder I' = B, (x0) x [0,%;1], with t; > o as above, to get v(xo,t) < € for
all 0 <t < t;. This implies that u(zg,t) < h(zg)+¢€ for all 0 < ¢ < 1, and since t1
is arbitrarily large, we find that u*(z¢) < h(z¢) + €. Since € > 0 is arbitrarily
small, we conclude, by the mean value property of the harmonic function h, that

1 1
w*(e0) < blao) = —— [ h(ao +19)d0() = —— [ wt(an+1€)do(9).
0d—1 Jgd—1 0d—1 Jgd—1
This concludes the proof. O

The next lemma is a general result of independent interest. We shall use it in
the proof of Theorem 1.1 for the case p = 2.

Lemma 2.4. Let f,g € C(RHONWL2(R?) be real-valued functions with g Lipschitz.
Suppose that g >0 and that f is subharmonic in the open set J= {x € RY; g(x)>0}.
Then

Vf(x).Vg(x) dz <O0.

Rd
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Proof. This is Lemma 9 of [6]. To say a few words about this proof, an integration
by parts at a formal level

Vf.Vgdz :/ (—Af)gdx
R R

would imply the result. However, in principle, Af is not a well-defined function,
and one must be a bit careful and argue via approximation by smooth functions.
O

Lemma 2.5 (Reduction to the Lipschitz case). In order to prove parts (i), (iii)
and (iv) of Theorem 1.1 it suffices to assume that the initial datum ug: R4 — R
s bounded and Lipschitz.

Proof. Parts (i) and (iv). For the case p = oo, recall that any function ug €
Whee(R9) can be modified in a set of measure zero to become bounded and Lips-
chitz continuous.

Ifl<p<oo for e >0 we write u. = @qp(-,€) * ug. It is clear that u. is
bounded, Lipschitz continuous and belongs to W1?(R9). Assuming that the result
holds for such u., we would have u} € W1P(R?) with

(2.8) IVuZlly < [[Vuelp-

Note that

(2.9) uZ(z) = sup @ap(,t) * ue(z) = sup (-, t) * uo(z),
t>0 t>e

due to the semigroup property of the kernels defined in (1.5). Recall that there
exists a universal C' > 1 such that

(2.10) [ucllp < Clluellp-

From Young’s inequality (and also Minkowski’s inequality in the case of the gra-
dients) we have

(2.11) [uellp < [luolly and  [Vuell, < [[Vuollp.

From (2.8), (2.10) and (2.11) we see that u? is uniformly bounded in W1P(R%).
From (2.9) we have uf — u* pointwise as ¢ — 0. Hence, by the weak compactness
of the space W1P(RY), we must have u* € W1P(R?) and uf — u* as e — 0. It

then follows from the lower semicontinuity of the norm under weak limits, (2.8)
and (2.11) that

[0, < limint [z, < mint | Vuel, < [Zuoll

Part (iii). Let up: R — RT be of bounded variation. For ¢ > 0 write u. =
Yap(-,€) *ug. Then u. € C*°(R) is bounded and Lipschitz continuous, and it is
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easy to see that V(us) < V(ug). Assume that the result holds for such u., i.e.,
that V(u¥) < V(u.). For any partition P = {xg < 1 < --+ < 2y} we then have

(2.12) ZIu Tn) = ul(Tn—1)| < V(ue) < V(uo).

By (2.9), we recall that u* — u* pointwise as ¢ — 0. Passing this limit in (2.12)
yields

N
Vp(u*) == Z |u* () — v (n—1)] < V(uo).

n=1

Since this holds for any partition P, we conclude that V(u*) < V(ug). This
completes the proof. O

The next lemma will be used in the proof of part (i) of Theorem 1.1.

Lemma 2.6. Let [o, 3] be a compact interval. Let f,g: [, f] = R be absolutely

continuous functions with g conver. If f(a) = g(a), f(8) = g(B) and f(z) < g(x)
for all x € (a, B), then

(2.13) 19"l o (e < I Lo ((a,7)
for any 1 <p < oco.

Proof. Let us consider the case 1 < p < co. The case p = oo follows by a pas-
sage to the limit in (2.13). Assume that the right-hand side of (2.13) is finite,
otherwise there is nothing to prove. Let X C (a, 8) be the set of points where g
is differentiable and choose a sequence {z,}22; of elements of X that is dense in
(a, B). For each x,, consider the affine function L, (z) := g(z,) + ¢'(zn)(z — zp).
Note that Ly (z) < g(x) for all z € o, 8]. We set fo = f and define inductively
fnt1 = max{fn, Lni1}. It is clear that each f, is absolutely continuous. Let
U, ={z € (o, B); Lpt1(x) > fn(x)}. Then

(2.14) /[a }

)

1y ()P da = /[ o MA@ 2 m(U) g )

By Jensen’s inequality, in each connected component I = (r, s) of U,, we have

/|fn )Pde > (s—r)

|d33
(2.15) fn( e >’

z (s =) s—r

= (s =1)lg'@ns1)I".

By (2.14) and (2.15) we conclude that

(2.16) I frallLe o, < Nfnllzea,)-
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Let x € X. For sufficiently large N, there are indices j, k € {1,2,...,N}
such that x; < < x. Take these indices such that x; is as large as possible
and zy, is as small as possible. Since f(z) < g(z), for large values of N we have
f(z) < Lj(z) and f(z) < Li(x). Therefore fy(z) = max{f(x), L1(z),...,Ln(z)}
is either equal to L;(z) or Ly(x). In fact, the function fy is differentiable at x
with fi(z) = ¢'(z;) or fy(z) = ¢'(xk), except in the case where ¢'(z;) # ¢'(zk)
and L;j(z) = L(x), which only happens in a countable set of points Y. Assuming
that ¢ Y and that ¢’ : X — R is continuous at x (this is a set of full measure in
(o, B)) we have fi,(z) — ¢'(x) as N — oco. From (2.16) and Fatou’s lemma we get

N9l o (ja,8) < 1}{&1?; 1N llze a8y < NF 1 Lo (a,8))- U

REMARK: If f, g : [a,00) — R are absolutely continuous functions with ¢ convex,
and f(a) = g(a) > 0, limy— o f(z) = limy00 g(x) = 0 and f(z) < g(z) for all
z € (@, 0), the same proof of Lemma 2.6 gives

19" Lo (10,000 < 1 | 2o((,00))

for any 1 < p < co. Observe in (2.14) that either ¢'(z,4+1) = 0 or U, is bounded.
The same remark applies to the analogous situation on the interval (—oo, f].

2.3. Proof of Theorem 1.1

We are now in position to prove the main result of this section.

2.3.1. Proof of part (i). We defer the case p = oo to part (iv). Let us consider
here the case 1 < p < co. From Lemma 2.5 we may assume that ug € LP(R)
is bounded and Lipschitz continuous. Then, from Lemma 2.1, we find that u* is
Lipschitz continuous and the detachment set A = {z € R; uv*(x) > ug(x)} is open.
Let us write A as a countable union of open intervals

(2.17) A:UIj =UJ(ay,8).

J

We allow the possibility of having a;; = —o0 or 8; = oo, but note that, if ug # 0, we
must have u*(zg) = ug(xo) at a global maximum zq of ug, hence A # (—o0, 00).
From Lemma 2.3, u* is subharmonic (hence convex) in each subinterval I; =
(e, Bj). Part (i) now follows from Lemma 2.6 (and the remark thereafter, since
ug, u* € LP(R)).

2.3.2. Proof of part (ii). Recall that a function ug € WH(R) can be modified
in a set of measure zero to become absolutely continuous. Then, from Lemma 2.1
we find that v* is continuous and the detachment set A = {z € R; u*(x) > uo(x)}
is open. Let us decompose A as in (2.17). From Lemma 2.3, u* is subharmonic
(hence convex) in each subinterval I; = («aj, 8;). Hence u* is differentiable a.e.



ON THE VARIATION OF MAXIMAL OPERATORS OF CONVOLUTION TYPE II 755

in A, with derivative denoted by v. It then follows from Lemma 2.6 (and the

remark thereafter, since u* € L} _,, (R)) that for each interval I; we have

(2.18) /1 lo(z)) de < /1 lup ()|,

and since uj, € L'(R) we find that v € L*(A).

We now claim that u* is weakly differentiable with (u*)" = xa.v + xac.uj. In
fact, if ¢ € C°(R) we have

Jr@v@dr= [ w3 / (@) ¥ (2) da

J

= [ ol @) o+ 3 (un(8,)0(68) — way)la) = [ vlopie)do)

— [ oty @) e+ 3 ( [ (wnla)e @) + up(a)i)) do - [ ofa)oto) o)

1
=~ | @ v@ = [ v v

as claimed. Finally, using (2.18) we arrive at

[y @las = [ p@ldes [ g@lde< [ )

which concludes the proof of this part.

2.3.3. Proof of part (iii). By Lemma 2.5 we may assume that ug: R — R of
bounded variation is also Lipschitz continuous. By Lemma 2.3 the function u* is
subharmonic (hence convex) in the detachment set A = {z € R; u*(z) > uo(z)}.
This plainly leads to V(u*) < V(uy), since the variation does not increase in each
connected component of A.

2.3.4. Proof of part (iv). We include here the case d = 1 as well. If p = oo,
a function ug € WH>(R?) can be modified on a set of measure zero to become
Lipschitz continuous with Lip(ug) < |[Vuo|leo. From Lemma 2.1, the function u*
is also bounded and Lipschitz continuous, with Lip(u*) < Lip(ug), and the result
follows, since in this case u* € W1 (RY) with ||Vu*|« < Lip(u*).

If p = 2, from Lemma 2.5 it suffices to consider the case where uy € Wh2(R9)
is Lipschitz continuous. In this case, we have seen from the discussion in the
introduction and from Lemma 2.1 that the maximal function u* € WH2(R?) is
also Lipschitz continuous. From Lemma 2.3, u* is subharmonic in the detachment
set A = {z € R% u*(x) > ug(z)} and we may apply Lemma 2.4 with f = u*
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and g = (u* — up) to get
[Vuol|2 = / |Vug|* do = / |Vu* — V(u* — ug)* da
R4 R4

:/ IV (u* — ug)|* do — 2 Vu*.V(u*—uo)dx—i—/ |Vu*|? da
R4 Rd

R4

2/ |Vu* | dz = || Vu*||3.
R4

This concludes the proof.

3. Proof of Theorem 1.2: periodic analogues

3.1. Auxiliary lemmas

We follow here the same strategy used in the proof of Theorem 1.1. We may
assume in what follows that the initial datum wg is nonnegative. We now have to
consider the whole range a,b > 0 with (a,b) # (0,0).

Lemma 3.1 (Continuity —periodic version). Let a,b > 0 with (a,b) # (0,0), and
let u* be the mazximal function defined in (1.11).

(i) If ug € C(T?) then u* € C(T9).

(ii) If wg is Lipschitz continuous then u* is Lipschitz continuous with Lip(u*) <

Lip(uo).

Proof. (i) If ug € C(T?) then ug is uniformly continuous in T?¢. Therefore, given
e > 0, there exists § > 0 such that |ug(z — h) — up(z)| < € whenever |h| < 4. It
follows that (recall that m,ug := ug(z — h))

|Thuo — uol * Vo (-, 1)(z) = /d [Thuo — uol(z — y) Yo u(y,t)dy < e
T

if |h| <4, for every t > 0. Using the sublinearity, we then arrive at
|Thu () — u*(x)| < (thup —up)*(x) <e

for |h| < 0, which shows that u* is continuous at the point .
(ii) Tt follows since Lip(u(-,t)) < Lip(ug) for each ¢t > 0. O

Lemma 3.2 (Behaviour at large times —periodic version). Let a,b > 0 with
(a,b) # (0,0) and u(z,t) = Wop(-,t) * uo(z). If ug: T4 — RT is bounded and
if r > 0 and ¢ > 0 are given, then there exists a time t.. < oo such that
lu(z,t) —u(y,t)| < e foral x,y € By and t > t, ..

Proof. It follows from (1.10) and Lemma 2.2 (ii) (with minor adjustments if a = 0
or b=0). O



ON THE VARIATION OF MAXIMAL OPERATORS OF CONVOLUTION TYPE II 757

Lemma 3.3 (Subharmonicity). Let a,b > 0 with (a,b) # (0,0) and u* be the
mazimal function defined in (1.11). If ug € C(T?) then u* is subharmonic in the
open set A = {x € T u*(z) > ug(w)}.

Proof. Note initially that, by Lemma 3.1, the function v* is continuous and the set
A C T is indeed open. Moreover we have A # T4, since u*(z) = ug(z) at a global
maximum x of uy. The rest of the proof is similar to the proof of Lemma 2.3, using
the maximum principle for the heat equation in the case a = 0. O

Lemma 3.4. Let f,g € C(T%) N WY2(T9) with g Lipschitz. Suppose that g > 0
and that f is subharmonic in the open set J = {xz € T%; g(x) > 0}. Then

Vf(x).Vg(x) dz <O0.
Td
Proof. This follows as in Lemma 9 of [6]. We omit the details. O

Lemma 3.5 (Reduction to the Lipschitz case — periodic version). In order to prove
parts (i), (iil) and (iv) of Theorem 1.2 it suffices to assume that the initial datum
ug: T4 — RY is Lipschitz.

Proof. This follows as in the proof of Lemma 2.5. O

3.2. Proof of Theorem 1.2

Once we have established the lemmas of the previous subsection, together with
Lemma 2.6, the proof of Theorem 1.2 follows essentially as in the proof of Theo-
rem 1.1. We omit the details.

4. Proof of Theorem 1.3: maximal operators on the sphere

4.1. Auxiliary lemmas

As before, we may assume that the initial datum wug is nonnegative. In this section
we denote by B,(w) C S the geodesic ball of center w and radius r, i.e.,
B, (w) = {n € S% d(n,w) = arccos(n - w) < r}.
We say that a continuous function f : S — R is subharmonic in a relatively open
set A C S? if, for every w € A and every geodesic ball B,.(w) C A, we have
1
f@) < som [ g dot,
0(0B,(w)) 0B, (w)

where 0(9B,(w)) denotes the surface area of 9B, (w), and do denotes its surface
measure. Throughout this section we write

: [u(w) —u(n)|
Lip(u) = sup ——————
( ) w,nes? d(Wﬂ?)

w#n

for the Lipschitz constant of a function u: S* — R.
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Lemma 4.1 (Continuity —spherical version). Let u* be the mazimal function de-
fined in (1.14) or (1.16).
(i) If up € C(S?) then u* € C(SY).
(ii) If wo is Lipschitz continuous then u* is Lipschitz continuous with Lip(u*) <
Lip(uo).

Proof. (i) For the Poisson kernel this follows easily from the uniform continuity of
u defined in (1.12) in the unit ball B; C R?*1. For the heat kernel we use the fact
that the function u(w,t) defined in (1.15) converges uniformly to the average value
M = a%: Jsa wo(n) do(n) as t — oo, which implies that u is uniformly continuous in
S x [0, 00).

(ii) Let us consider the case of the Poisson kernel. The case of the heat kernel
is analogous. Fix 0 < p < 1 and consider two vectors w; and wo in S?. Let
E = span{w;,ws} and F be the orthogonal complement of E in R¥*1. Let T be
an orthogonal transformation in R+ guch T|g is a rotation with Tw; = wy and
T|r = I. Tt follows that for any n € S¢ we have d(n,Tn) < d(w;,ws). Using the
fact that the Poisson kernel P(w, 7, p) depends only on the inner product w -7 (the
same holds for the heat kernel) we have

[u(wi, p) — u(wa, p)| = ‘/ P(w1,m, p) uo(n) do(n / P(w2,m, p) uo(n) do(n )’
= ‘/ P(w1,m, p) ug(n) do(n / P(T™ W2>77 p) uo(Tn) do(n )‘
< [ Plernp) [un(n) = uo(Tn)| don)

< /Sd P(w1,n, p) Lip(uo) d(n, Tn) do(n) < Lip(ug) d(wr,ws2).

Hence Lip(u(+, p)) < Lip(up) and the pointwise supremum of Lipschitz functions
with constants at most Lip(ug) is also a Lipschitz function with constant at most
Lip(ug). O

Lemma 4.2 (Subharmonicity —spherical version). Let u* be the mazimal function
defined in (1.14) or (1.16). If ug € C(S?) then u* is subharmonic in the open set
A={we S u*(w) > up(w)}-

Proof. First we deal with the maximal function associated to the Poisson kernel
n (1.14). By Lemma 4.1 we know that «* is continuous and the set A is indeed
open. Take wy € A and consider a radius r > 0 such that the closed geodesic ball
B,.(wp) is contained in A. Let h: B, (wo) — R be the solution of the Dirichlet prob-
lem

Ah=0 in B.(wo);
h=wuv* in 0B, (wp),

where A = Aga is the Laplace Beltrami operator in S?. Since u* is continuous, the
unique solution h belongs to C?(B,.(wy)) NC(B,(wp)). We now define the function

v(w, p) = u(w, p) — h(w),
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which is harmonic (now with respect to the Euclidean Laplacian) in the open set
U= {pwe R we B.(w), 0<p< 1} We claim that v < 0 in U. Assume
that this is not the case and let

(4.1) M = supv(w, p) > 0.
U

Let wy € B, (wo) (by the maximum principle) be such that

(4.2) min _ A(w) = h(wy).
wE B (wo)

Since u is continuous in the unit Euclidean ball, let € > 0 be such that (recall that
we identify u(w, p) = u(pw))

(43) ulw. p) ~u(0)] < 3

for 0 < p < e. Therefore, for 0 < p < ¢, by (4.2) and (4.3) we have

0w, ) = u(w, )~ h(e) < (u(0) + ) ~ h(wr)

< (w'(en) + %) = hwr) = %

(4.4)

Let U. = {pw € R w € B.(wp), € < p < 1}. Note that v is continuous up to
the boundary of U, and by (4.1) and (4.4) we have

M = maxv(w, p).
Ue
By the maximum principle, this maximum is attained at the boundary of U..
From (4.4) we may rule out the set where p = . Since h = u* in 0B, (wp), we
have v < 0 in the set {pw € R*L; w € OB, (wp), € < p < 1}. Hence the maximum
M must be attained at a point n € B,(wp) (and p = 1). It follows that

u(n, p) — h(n) < uo(n) —h(n)

for every 0 < p < 1, which implies that u*(n) = uo(n), a contradiction. This
establishes our claim.

It then follows that u(w, p) < h(w) for any w € B,(wp) and 0 < p < 1, and this
yields u* < h in By (wp). Since this is true for any wy € A and any r > 0 such that
B, (wo) C A, we conclude that u* is subharmonic in A.

The proof for the maximal operator associated to the heat kernel (1.16) follows
along the same lines (see the proof of Lemma 8 in [6]), using the maximum principle
for the heat equation. O

Lemma 4.3. Let f,g € C(SY) N W2(S%) be real-valued functions. Suppose that
g >0 and that f is subharmonic in the open set J = {w € S g(w) > 0}. Then

9 Viw) Vg(w) do(w) <0.
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Proof. If both functions were smooth, the result would follow from integration by
parts on the sphere (see Proposition 1.8.7 in Chapter I of [7]), since

Vi Vgdotw) = [ (-Af) gdo(w) <0
sd sd
and —Af < 0 in the set where g > 0. To prove the result we approximate f and g
by smooth functions in a suitable way.

Let O(d + 1) be the group of rotations of R4+ and let u be its Haar proba-
bility measure. We consider a family 1. of nonnegative C*°-functions in O(d + 1)
supported in an e-neighborhood of the identity transformation with

/ Ge(R) du(R) = 1,
O(d+1)

and we ask for each ¢ > 0 that ¢.(S*RS) = ¢-(R) for every S € O(d + 1), i.e.,
that 1. is invariant under conjugation. To construct such )., it is enough to
consider a smooth function of the trace in O(d + 1) that is concentrated in the set
where the trace is in a small neighborhood of d + 1. We now define f. by

(4.5) folw) = L oy SR AR

We now observe the following facts:

1. The function f. € C°°(S?). To see this we argue as follows. Let e; be the
first canonical vector of R4+ and define F. : O(d + 1) — R by

FT) = / F(RTe1) o (R) dp(R) = / F(Rer) e (RT™) du(R).
O(d+1) O(d+1)

Since 1. (RT 1) is smooth as a function of R and T', the function F. is also smooth.
Then the equality F.(T) = f.(Te1) and the fact that T — Te; is a smooth
submersion from O(d + 1) to S% imply that f. is also smooth.

2. The family f. approximates f in W2(S?) as ¢ — 0. This can be verified
directly from (4.5).

3. The function f. is subharmonic in the set J. := {w € J; d(w,dJ) > ¢}. In
fact, using the invariance of geodesic spheres under rotations and Fubini’s theorem
we find, for w € J_,

fo(w) = / F(Rw) o(R) du(R)
O(d+1)

1
= /O(d+1) (m /837‘(&)) f(m) dU(U))wg(R) du(R)

1
- /()(d+1) (m /63,@) J(RC) dU(C))%(R) du(R)
1
~ 0(0B,(w)) /(,)BWM f=(Q) da(Q).

Since fe is smooth, this implies that (=Af.) <0 in J..
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4. This is more a remark and will not be strictly necessary for our proof. The
function f. can be given as a convolution with a kernel that depends on the inner
product of the entries. In fact, if we let [F,, (R)] be the Jacobian of the submersion
F,(R) = Rw (which is just a constant), by the co-area formula we get

fo(w) = / £ (Rw) -(R) dpu(R)
O(d+1)

= [0 [ v LR ) dota) = [ )Wt m)do ),

Rw=n}

where HU@=1/2 is the [d(d—1)/2]-dimensional Hausdorff measure of (O(d+1), du).
From the invariance of ¢. by conjugation, it follows that ¥.(w,n) depends only
on the inner product w - 7. The advantage of defining f. as in (4.5) is that we
easily get the subharmonicity in J. = {w € J; d(w,0J) > ¢} as shown in (3)
above. In contrast to R?, there is no canonical way to move geodesic spheres that
works in the same way as translation does in the Euclidean space, hence our choice
to average over the whole group of rotations to arrive at this specific convolution
kernel.

We now conclude the proof. Since g is continuous, for each ¢ > 0 there is a
d = d(g) > 0, which goes to 0 as € goes to 0, such that g(w) < ¢ for each w € J\ Je.
We then consider the function gs = (¢ — )+, i.e., the function that is ¢ — § when
g > 6 and 0 otherwise. Then gs — g in W2(S%) as 6 — 0 and it follows that

(4.6) /Sd V. Vgs do(w) — g Vf-Vgdo(w).

By integration by parts we have

/d V/feVgs do(w) = /d(—AfE) gs do(w)

(a.7) 7% p
:/ (—Af:) g5 do(w) +/ (—Af:) g5 do(w) <0.
e J\Je
The result follows from (4.6) and (4.7). O

Lemma 4.4 (Reduction to the continuous case —spherical version). In order to
prove parts (1), (iil) and (iv) of Theorem 1.3, it suffices to assume that the initial
datum ug: S* — Rt is continuous.

Proof. We consider here the Poisson case and the heat flow case is analogous. For
0<r<landw € S?let u,(w) = u(rw). It is clear that u, is a continuous function
(in fact it is smooth) and that the solution of the Dirichlet problem (1.13), with w,
replacing ug as the boundary condition, is a suitable dilation of u defined in (1.12).
Hence

uj(w) = sup (),
<p<r

which implies that u) — u* pointwise as r — 17.
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For any w,v € S? such that w-v = 0, let T be the linear transformation such
that T'(w) = v, T'(v) = —w and T'(¢) = 0 whenever ( is orthogonal to w and v. For
A € R observe that e* is a rotation on R?*! and hence

ur(@7w) = [ P Cruo(Q)do(€) = | Plern.r)uo(eTn) don).

Differentiating both sides with respect to A and evaluating at A = 0 yields

V(W) -v= g P(w,n,7) (Vuo(n) - T(n)) do(n).

We then observe that

(1) Vi) < [ Plenn) [Vuo(o]doto).
It follows that

(4.9) [V (W)] < [Vuo[*(w)

and, by (4.8) and Jensen’s inequality, we obtain

VurllLesey < IVuollLese)

for 1 < p < oo. The rest of the proof follows as in Lemma 2.5. O

4.2. Proof of Theorem 1.3

Combining the lemmas of the previous subsection with Lemma 2.6, the proof of
Theorem 1.3 follows as in the proof of Theorem 1.1. We omit the details.

5. Proof of Theorem 1.4: non-tangential maximal operators

5.1. Auxiliary lemmas

We keep the same strategy. The first step is still to note that the initial condition
ug may be assumed to be nonnegative. In this section u(z,t) = P(-,t) * ug(z) for
t > 0 and u(z,0) = up(z). The function u defined this way is harmonic in the
open upper half-plane. We may restrict ourselves to the novel case o > 0.

Lemma 5.1 (Continuity —non-tangential version). Let a > 0 and u* be the maz-
imal function defined in (1.17).

(i) If up € C(R) N LP(R), for some 1 < p < oo, then u* € C(R).

(ii) If uo is bounded and Lipschitz continuous, then u* is bounded and Lipschitz

continuous with Lip(u*) < Lip(ug).

Proof. (i) From the hypothesis ug € C(R) N LP(R), we know that u is continuous
up to the boundary. By Hoélder’s inequality, |u(z,t)| < ||P(-, )|y ||uoll, and so
u(x,t) converges uniformly to zero as t — co. These facts imply that u* € C(R).
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(ii) For any t > 0 and y € R, the function x — u(z +y,t) is bounded by ||uo]| o
and is Lipschitz continuous with constant less than or equal to Lip(ug). The claim
follows since u*(z) is the supremum of these functions over all pairs (¢, y) such that
ly| < at. O

Lemma 5.2 (Subharmonicity —non-tangential version). Let o > 0 and u* be the
mazimal function defined in (1.17). Let ug € C(R) N LP(R) for some 1 < p < 00
or ug be bounded and Lipschitz continuous. Then u* is subharmonic in the open
set A= {x € R; u*(x) > ug(x)}.

Proof. The set A is in fact open due to Lemma 5.1.

Step 1. We first prove the following claim: for any zoy € A there exist arbitrarily
small positive values of € such that

(5.1) u (xg+e) +u(xg —e) > 2u”(x9).
Case 1. Assume that ug is bounded and Lipschitz continuous and that

(5.2) d=u"(z9) — sup u(y,t)>0.
[y—ro|=act
y—xo|=a

Since Lip(u(-,t)) < Lip(ug) for any positive ¢, we have

(5.3) u*(z9) = sup u(y,t).
>0
‘y*$0|§at*ﬁ(uo)
For 0 < ¢ < m the region over which we take the supremum in (5.3) is

contained in the region |y — (z¢ + ¢)| < at and so u*(xg + ) > u*(x). Similarly
u*(xg — ) > u*(xp), and this establishes (5.1).

Case 2. Let us define two operators: uj,(x) = sup,~qu(z + at,t) and uj (z) =
supso u(z — at,t). If (5.2) does not happen then

(5.4) u*(xg) = max{up(xo), u] (o)}

This is certainly the case when ug € C'(R) N LP(R), for some 1 < p < oo, since
the function wu(z,t) converges to zero uniformly as ¢ — oo and (5.4) follows by the
maximum principle. Let us assume without loss of generality that u*(zo) = u}j(zo).

Let # = arctana and let 7: R? — R? be the counterclockwise rotation of
angle 0, given explicitly by T'(z,t) = (z cosf —tsinf, zsin 6+t cosf). Letting v =
wo T we get that v is continuous on {(z,t) € R?; ax < t}, v(wcosf, rsinf) =
uo(x) and wh () = SUP;s 4 ging V(z cos b, t) for any € R. Since rotations preserve
harmonicity, if t > g sinf and r < (t — zg sin0) cos @ we have

1

v(xg cos b, t) = 7/, ( , )v(y,s) dyds
r(xo cosO,t

1 " 0
/ 9 /77“2—y2 u§<xocos +y)dy.

(5.5)

IN

mr2 cos
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Since we are assuming that xp € A and u*(xo) = ufk(zo) > uo(xo), by the conti-
nuity of v there exists a 6 = d(x¢) > 0 such that

v(zo cos,t) < u*(zo) — &(u*(20) — uo(wo))

for zosinf < t < zosing + §. Hence the supremum in u*(zg) = ufk(zg) =
SUD;~ 4, sin g V(T0 cos 0, 1) can be restricted to times ¢t > xgsinf + J, and we can
choose any r < dcosf in (5.5) to get

1 " Yy
“(20) < —= [ 212 — 42 ( —)d
u(xo)_w2/ rt—ytu mo-l-cosg Ys

—r
and this implies the existence of € < r/cos 6 verifying (5.1).

Step 2. If u* were not subharmonic in A (i.e., convex in each connected com-
ponent), we would be able to find an interval [a, b] C A such that u*(a) +u*(b) <
2u*(“EL). Let h(z) = £=2u*(b)+ =2u*(a). Then u* — h vanishes at the endpoints
a and b but is positive at their arithmetic mean. Choose z¢ € [a,b] as small as
possible such that (u* — h)(zo) = sup,c(q,)(u* — h)(z). Then for all ¢ sufficiently
small,

(u* —h)(xo+e)+ (u" —h)(xo —e) < 2(u* — h)(xg),

which contradicts (5.1). This completes the proof. O
Lemma 5.3 (Reduction to the Lipschitz case —non-tangential version). In order

to prove parts (i) and (iii) of Theorem 1.4 it suffices to assume that the initial
datum ug: R — R is Lipschitz.

Proof. Tt is the same as the proof of Lemma 2.5, replacing identity (2.9) with

u(z) = sup P(,t)xu(y)= sup u(y,t+e).
t>0 t>0
ly—z|<at ly—z|<at

Note that u} — u* pointwise as ¢ — 0. g

5.2. Proof of Theorem 1.4

Once we have established the lemmas of the previous subsection, together with
Lemma 2.6, the proof of Theorem 1.4 follows essentially as in the proof of Theo-
rem 1.1. We omit the details.

5.3. A counterexample in higher dimensions

If @ > 0 and d > 1, the non-tangential maximal function (1.17) in R? is not
necessarily subharmonic in the detachment set. We now present a counterexample.

Recall the explicit form of the Poisson kernel P(z,t) as defined in (1.3). Let
uo: R? — R be given by
s

o0
up(z) = (1 + |x|2)(*d+1)/2 =(d— 1)/1 (32 n |x|2)(d+1)/2 ds.




ON THE VARIATION OF MAXIMAL OPERATORS OF CONVOLUTION TYPE II 765
fps _ p(d+1l) _—(d+1)/2
Writing Cg =T'(42) 7 we get

wwt) = [ Pe-vouwmay="" [ [T pw-ynpesasay

(d—1)
Cyq

UL [T [ Py Pl ayas =
Ca J1 Jpe

(—=d+1)/2

/OOP(m,t—i—s)ds
1
= ((t+ 1)+ [2?)

This is a translation of the fundamental solution of Laplace’s equation on R4+!.
A direct computation yields

uo () if |z] <1/
u(z) = 2\ (—d+1)/2
(%) if |z| > 1/a.

From this we obtain

(a? 4+ 1)d=1/2 ( «

_Au*(x) = (d - 1) (a T |$|)d+1

L d-1)- 1)

||

for |z| > 1/«. This is strictly positive (hence u* is superharmonic) for 1/a < |z] <
(d — 1) (assuming that this interval is nonempty, i.e., that (d — 1)a? > 1).

Acknowledgements. The authors are thankful to Matias Delgadino for insightful
discussions.
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