]
TUDelft

Delft University of Technology
Faculty of Electrical Engineering, Mathematics and Computer Science
Delft Institute of Applied Mathematics

Boundary values of analytic functions on the disc

A thesis submitted to the
Delft Institute of Applied Mathematics
in partial fulfillment of the requirements

for the degree

BACHELOR OF SCIENCE
in

APPLIED MATHEMATICS
by
HENRIQUE DOS SANTOS PINTO LEITE
Delft, the Netherlands

June 2018

Copyright (©) 2018 by Henrique dos Santos Pinto Leite. All rights reserved.







]
TUDelft

BSc thesis APPLIED MATHEMATICS

“Boundary values of analytic
functions on the disc”

HENRIQUE DOS SANTOS PINTO LEITE

Delft University of Technology

Supervisor

Dr. D. Frey

Other thesis committee members
Dr. A. Amenta Dr. W.M. Ruszel

Drs. E.M. van Elderen

June, 2018 Delft






Abstract

In this bachelor’s thesis we will solve the Dirichlet problem with an LP(T) boundary
function. First, we will focus on the holomorphic version of the Dirichlet problem and
introduce Hardy space theory, from which will follow a sufficient condition on the Fourier
coefficients of the boundary function. Then we will prove the Marcinkiewicz interpolation
theorem. After that we introduce the conjugate function f, which equals the Hilbert
transform of f, and use functional analysis to prove an important duality argument of
the Hilbert transform. Finally, we will give several different proofs for the boundedness of
the map f +— f using the Marcinkiewicz interpolation theorem and the duality argument:
the last proof will be done rigorously from scratch, i.e. without relying on (unproved)
arguments from other literature.



Preface

This project builds on the lecture notes of the course Fourier Analysis given by Alex
Amenta in the third quarter of 2018, an elective course as part of the studies applied
mathematics at the Delft University of Technology. Therefore the reader is expected to
know about basic Fourier analysis. The project will extend towards harmonic analysis, a
huge branch of mathematics.

The Fourier transform on the one-dimensional torus is scaled by 27, and in different books,
this scaling might be in some definitions, while not in others (e.g. the Poisson kernel),
so an appendix is added with some basic definitions in Fourier analysis to prevent any
ambiguity in these definitions (these will be the same as in An Introduction to Harmonic
Analysis by Katznelson [1]). The appendix will also contain the theorems that are used
throughout this paper and their proofs, which are either not central within Fourier or
harmonic analysis, or have not been proven in the lecture notes. The reader is encouraged
to read the first paragraph of the appendix before reading this paper, since the notation
of some concepts explained in there might be different than usual.

The proofs given in this paper will be rigorous by default. Heuristic proofs will be an-
nounced beforehand and usually these kind of proofs will refer to details in other books,
which are out of scope of this project, so references can be found at the end of this paper
(these heuristic proofs are actually only in Subsection 3.4). Furthermore, the proofs will
be detailed, so the reader doesn’t have to spend a lot of time fact checking logical con-
clusions theirself, filling in huge gaps theirself or just assume parts of a proof to be true.
For the sake of efficiency, we will keep the conclusion compact and get straight to the point.

I would like to thank Dorothee Frey for guiding me in this project, and for the well-written

lecture notes for the course Fourier Analysis. Special thanks to Alex Amenta for being a
ripper of a bloke to have had the lectures from.

“Mathematical analysis is as extensive as nature herself.”

— Joseph Fourier
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Introduction

The Dirichlet problem on the (complex) unit disc D := {z € C: |z| < 1} (whose boundary
0D may be identified with T: see appendix for details), as one may have seen in the course
Fourier analysis as mentioned before, or in more general domains in PDE courses, is stated
as follows:

Dirichlet problem. Given a function f : 0D — C, is there an analytic function u : D —
C such that

(i) w is harmonic in D, i.e. Au =0 in D, where A := 5?722 + (%22 (identifying C with
R?),
(ii) f extends (analytically) to u, i.e. u = f on D and li%rllu(re”) = f(e) for each
T
tel0,2m)?

In the case that f is in the space C'(T) of 2m-periodic continuous functions, we have seen
in the course Fourier analysis that we can take the convolution of fy4(t) := f(e®) with the
Poisson kernel P, to obtain the solution

2
u(reit) _ % bf fbd(t - T)PT(T) dTa r< 17
foa(t), r=1,

where u(re') converges uniformly on T to fyy(t) as r — 1.
For the converse of this problem, we see that we can find f by simply taking the pointwise
limit f(e') := li%? u(re').

T

We would like to generalize this idea to other spaces of functions. For example, if
foa € LP(T), would we have the same solution, but then with convergence in LP(T)-
norm? What would happen if we replaced harmonic by holomorphic, which is a stronger
statement and more well-suited for complex-valued functions of a complex variable? In
this project we will thoroughly study the Hardy space HP, a space which is very suit-
able for analysis of this problem. We will see that a function in H? can be related to a
boundary function in LP(T), their respective norms having the same value (Theorem 1.11)
and furthermore that the function is Poisson integral of the boundary function, where the
Fourier coefficients of this boundary function must be equal to zero for n < 0 (Theorem
1.15).

We will also have a rigorous look at the convergence of Fourier series in LP(T), which will
allow us to find the boundary value of the solution of the Dirichlet problem if we only know
the Fourier coefficients of the boundary function, without having to rely on the interior
domain (the Poisson integral part) of the solution. For 1 < p < co we will see that the
Fourier series of a function in LP(T) converges in LP(T), and in that case it converges back
to this function (Theorem [4.4).



1 Hardy spaces

In this section we will look at the Hardy space HP and derive some useful properties, in-
cluding one that allows us to identify a function in H? with a boundary function in LP(T)
for p > 1. For p = 2, this will be an easy task, but for p # 2, we will need to introduce
the Blaschke product in order to use the canonical factorization of functions in H? for the
bigger proofs.

1.1 Conformal mappings and Jensen's inequality

For fixed 0 < |¢| < 1, we define the function

b(z,() := M
€11 = 2¢)
As seen in the course Complex Analysis, this is a conformal mapping from D to D, which
means that b is holomorphic and ¥ # 0 in D. It is also clear that b(¢,{) = 0 and
b(0,¢) = |¢|. Furthermore, on |z| = 1 we have [b(z,()| = 1 and for |z| < 1 we have
|b(z,¢)| < 1, which we have already proved in Section 1.1 Exercise 11 in [2]. For ( = 0
we’'ll simply define b(z,0) := z.
For some 0 < r < 1, let f be a function that is holomorphic on |z| < r with zeros (1, .. ., (k
in |z| < r (zeros with a multiplicity greater than 1 are counted again), and let us define

the function
k —1
fi(2) = f(2) <H b <i C:)) . (1)

Note that with f; we actually mean the analytic continuation of the same function to the

zeros of f. Now this function is clearly holomorphic, has no zeros and |fi(z)| = |f(2)]
for |z| = r since |b(1,{)| = 1. With the help of this function we can now show Jensen’s
mequality.

Lemma 1.1 (Jensen’s inequality). Let 0 < r < 1, and let f be holomorphic in |z| <r for
z € C with zeros as above. If f(0) # 0, we have

1 2 ;
logl F0)] < 5 [ gl (re)ar
T Jo
If f has a zero of order s at z =0, then

f(z)

ZS

2

1 .
log ’ + log(r®) < / log| f (re™)|dt.
2w 0

lim
z—0

Proof. Since f; is holomorphic and has no zeros, we have that (the principal branch)
Log(f1(2)) = log|f1(2)| +i Arg (f1(2)) is holomorphic too! and thus log|f1(2)| is harmonic
as the real part of a holomorphic function. The mean value property (see Theorem 11 in
the appendix) then gives us

1 27 ;
log| f1(0)] = 27r/0 log ‘f1(7“e t)‘ dt.

!Since f; is holomorphic, we have that f{ and - and thus I are holomorphic as fi # 0, and so its

primitive Log(fi(z)) is holomorphic in the simply connected (closed) domain |z| < 7.



Suppose that f does not vanish on both 0 and |z| = r. Writing out f; as in Equation (1)
and noting that b (0, CT”) = KT—"‘ and ‘b (&Zt C—”)) = 1, we obtain

rr

k
|l 1 [ it
log| £(0)| — 1 B}y 2 [ dt,
og|f(0)| — log <n|:|1 ; ) 27T/0 og | f(re)|dt

which is equal to

log|f(0)] + log ﬁ )= 1 /27r log ‘f(reit)| dt. (2)
1 |Cnl 21 Jo

By continuity in 7 in the above equality, we may substitute r in Equation (2) by " (where
|G| < ' < r for each n) and then let 7’ approach r and thus we see that it also holds
if f has zeros on |z| = r. Since r > |(,| for each n, the logarithm yields a non-negative
number, which we can delete, and thus we obtain

1 2m )
o8l F(0) < 5= [ o | e .

If f has a zero of order s at z = 0, then we split fi(z) into the product of ¢g(z) := féf)
-1
and z° (Hﬁzl b (f, %”)) . Now f1(0) is the product of the limits for z — 0 of both, and

-1
noting that |z|* ‘Hﬁzl b (f, %")‘ =7 on |z| = r since b (5,0) = Z, we repeat the proof

above to obtain the other inequality. O

1.2 Blaschke products

Let p > 0 and f be holomorphic in D. Define h,(f,r) = % f027r ’f(reit)‘p dt. We will later
use this function to define the Hardy space.
Ifp>1,0<rp<1, then we see that

ho(f.rp) = 11 (roe ) ) = 1F(re™) 5 Po(0)]2

since f(rpe) = f(re') = P,(t) (see Lemma 8 in the appendix). Now by Minkowski’s
inequality? we get

1£re®) % Pot) ey < 1B ey |1 ey = ol o),

since ||Py(t)[[z1(r) = 1 as a non-negative summability kernel. So we have hy(f,7p) <
hy(f,7), which means that hy,(f,r) is a non-decreasing function in r. In particular, this
holds for p = 2, and with this case we will now prove it for all p > 0.

Lemma 1.2. Let p > 0 and f be holomorphic in D. Then hy(f,r) is a non-decreasing
function in r.

2Tt’s a special case of Young’s convolution inequality, however, we will give the proof in the appendix
in Lemma 3|, since we will use this inequality more than once.



Proof. Let 0 < v’ < r < 1. First suppose that f has no zeros on |z| < r. Now choose
the principal branch of g(z) = (f(2))Z = exp(5 Log(f(2))). This function is holomorphic,
since we saw earlier that Log(f(z)) is holomorphic. Now, by the p = 2 case, we have that

(e /ity |P e /ity |2

o7 Jy ‘f(re )‘ dt = o7 Jy ‘g(re )‘ dt
< Qﬂ\ ( “)\th—_ S %\f )P dt
- 21 J gire 27 /o (re®)|" dt.

Now suppose that f has zeros in |z| < 7, but not on |z| = r, then we define fi(z) again
as in Equation (1) with the same r, and note that |f(z)| = [fi1(2)| on |z| = r and that

|f(2)] < |fi(z)| in |z| < r, since we had that ‘b (5 C—”)‘ < 1lin |z| <r. Now we get

r’or

hp(f7 T/) < h‘p(flyrl) S hp(flvr) = hp(far)

by the previous case.
Now suppose that f has zeros on |z| = r. As hy(f,r) is a continuous function in r, we can
use the same continuity argument as in the proof of Lemma 1.1. O

We will now set up the definition of the Blaschke product.

Proposition 1.3. Let ()02 be a sequence in C with [(,] <1 and > o2 (1 —|G|) < o0.
Then we have that

B(z) := [ b(z.¢n)
n=1

is absolutely and uniformly convergent in every closed disc with radius 0 < r < 1.

Proof. Let 0 < r < 1. As shown in Lemma [15 in the appendix, we only need to show
that > > ;|1 — b(z, ()| converges uniformly on |z| < r, since 0 < [b(z,(,)| < 1on |z| <r
with z # (,: in the case that z = (, this infinite product is simply equal to zero. For
0 < |¢n| < 1, we have that 0 < |2(,| < r and so we see that

_ (n(Cn_Z_) _ ‘|<n|_ZCn’Cn’_|<_n|2+Z<n
|Gl (1 = 2Cn) K@‘(l_ZCn)
’Cn’(l _ZCn)
|Gnl + [2][Gn]

_bnl T EIDRL (1 — ¢,
= Gl NGyt e
147 B

1+r
< TG,

Due to the assumption that Y 2 (1 — |¢,|) < 0o, we can conclude that the series will be
uniformly and absolutely convergent by the Weierstrafi M-test, and by the same assump-
tion we also know that there are at most finitely many (, = 0, so the same is true for the
infinite product. ]

Definition 1.4. The function B(z) as defined above is called the Blaschke product cor-
responding to the sequence ((n)o2, in D, assuming that ((n)22, satisfies the Blaschke
condition > > (1 —|(n]) < o0.



The Blaschke product is holomorphic, by noting that B(z) = exp(d_ .-, Log(b(z,(n)))
contains a uniformly convergent sum of holomorphic functions in D wherever b(z, () # 0
for all n (again, the infinite product would be equal to zero else). B(z) vanishes only in
the points (,: all these points have a finite multiplicity, else the Blaschke condition would
not hold. Since [b(z,(,)| < 1 in D, we also have |B(z)| < 1 in D.

1.3 Hardy spaces
We now have the tools to define the Hardy space H? and the Nevanlinna class N.

Definition 1.5. Let p > 0. The Hardy space® HP is the space of all functions holomorphic
in D such that

1% = sup hy(f,r) < oo.
0<r<1

The Nevanlinna class N is the space of all functions holomorphic in D such that
2
Il = sup [ log*|fret)| e < o,
o<r<1Jo

where log™ is the positive part of the function log, i.e. log™ (x) = sup(0,log(x)) for each

x> 0.

By Lemma 1.2 we have that sup hy(f,r) = lin% hy(f, ), which makes it a lot easier to cal-
r—

0<r<1
culate || f||ge. For p > 1, || f| g is @ norm on HP. We will later see that a function f € H?

can be identified with a function fuq € LP(T). If 0 < p/ < p, then we have H? C H” C N:
the first inclusion follows from Theorem 1.11 later on, the second inclusion is obvious for
p > 1 from the fact that log™ 2 < a? for x > 0, and so we have ||| < || f|%0-

We will now prove a useful equivalence in the Hardy space H2.

Lemma 1.6. Let f(z) be of the form f(z) = . an2", then f € H? if and only if
n=0

o0
lan|? < oo.
n=0

Proof. In the lecture notes of the course Fourier Analysis we have seen that the sequence

Van
that

(Lem(')>Oo is an orthonormal system in L?*(T), and by Lemma 4.28 in [3] we know
n=-—o0o

2

[o@)
(277)2 Zanr"—l et
o V2T

00
_ Z|an|2r2n’
T) n=0

by taking the coefficients a,r™ with a, = 0 for n < 0 and 0 < r < 1, where the left part
has a fixed finite value if and only if the left sum converges in L?(T) if and only if the
right part is finite. Now we note that

L2(

2

271— oo (@)
ho(f,r) = 21/ Zanr”emt dt = (271')2 Z anr" 12 et
TJo n=0 n=0 V 2T 12
(T)

5We may also define H™ as the space of all functions holomorphic in D such that ||f||me :=

sup |f(z)| < oo, but we will not use this space. Note that H is for Hardy and N is for Nevanlinna.
0<|z|<1



By the monotone convergence theorem?| applied on the function |a,|*r?", which is non-

oo
’27-% = |an|2 and thus we have

o0
decreasing in r, we obtain lim »_ |a,
r=1p=0 n=0

[e.e]

117 = D lanl?,

n=0
from which the desired conclusion follows. O

By Corollary 4.32 in [3] we can find a unique fyqy € L*(T) with foa = an, and we see that
o] .
foa(t) = X ane™ (in L*(T)). The convolution of fuy(t) with the Poisson kernel P.(t)

n=0
is equal to f(re'), which means that f is the Poisson integral of fi4. Since the Poisson
kernel is a summability kernel, we have for 1 < p < co that the Poisson integral of some
function in LP(T) converges in the same space to this function by Corollary 4.23 in [3], so
in particular we have that }1_)111 f(re®*) = fyq(t) in L?(T). By Theorem 3.11 (a theorem that

we will see later in a subsection that is independent of this section) we have convergence
almost everywhere, since L?(T) C L(T).

1.4 Canonical factorization

Proposition 1.7. Let f € N, then its zeros (counted as many times as their multiplicities)
satisfy the Blaschke condition.

Proof. Note that f is holomorphic in D, so f is holomorphic in |z| < r for all 0 < r < 1.
Without loss of generality we assume that f(0) # 0 (the proof goes analogously if we
iterate over these s zeros first, using the second Jensen’s inequality of Lemma 1.1). From
Equation (2) in the proof of Lemma 1.1 we obtain

k 2
1 %
o2l F(0)] = Y- ToBlGu| + klog(r) < 5 [ o f(re) .
n=1

where we only consider the first k zeros of f and 0 < (, < r for each 1 < n < k. Note
that we now have an inequality sign, because we took the other zeros out of the left side
of the equality. Now we let 7 — 1 and see that

k
log| f(0)] = || fllar < D log|al-
n=1

o0

This inequality holds for all k& and so it holds also as k — oo, and so Y log|(,| is bounded
n=1

from below and thus converges to some negative real number by the monotone convergence

theorem for sequences of real numbers, which we combine with the observation in the proof

oo
of Lemma 15| to see that the infinite product [] |(,| converges, and by the same lemma
n=1

we obtain Y (1 —|(,]) < oc. O
n=1

4This works as explained in Footnote|7, noting that we have convergence almost everywhere, as L*(T) C
LY(T).



By Proposition [1.7 and the fact that H? C N we may define the Blaschke product B on D
for every f € HP (corresponding to the sequence of zeros of f), and both functions share
exactly the same zeros. Since this Blaschke product is holomorphic in D, we have that the
analytic continuation of F(z) := f(z)(B(2))~! (we will just call this F(z)) to the zeros of
f is holomorphic, has no zeros and satisfies |F(z)| = | f(2)||B(2)|~! > |f(z)| in D.

Definition 1.8. Let f € N'. We call f = BF the canonical factorization of f, where B
18 the Blaschke product corresponding to the sequence of zeros of f.

We note that a Blaschke product corresponding to the sequence of zeros of f can be found
for every function f in A, since a holomorphic function in D either has no zeros, count-
ably many zeros®, or is the zero function®: in the first case B = 1 (that’s by definition the
product of no elements), and in the last case it makes sense to define B = 0 in D, since
¢ = 0 has a "multiplicity of infinity”, and so B will ”consist of infinitely many products of
2”7, which means that B = 0 in D and we extend this analytically: however, F' will not be
defined, but since f = 0 is a trivial case, there is no information to be obtained from this f.

As we may expect, there is a useful relation between f and F.

Theorem 1.9. Let f € HP for p > 0, and let f = BF be its canonical factorization.
Then we have that F € HP and ||F||ge = || f]|me-

Proof. The Blaschke product B is of the form

k—o00

k
B(z) = lim 2° H b(z, ()
n=1

i —1
and so we define Fi(z) := f(2) (zs II b(z,@ﬂ) , which is clearly holomorphic and
n=1

converges uniformly to F in every closed disc with radius 0 < r < 1. Also, for each k

k
27 I] b(z, n)
n=1
power), which means that for any € > 0 we have

we have that converges uniformly to 1 as |z| — 1 (and so does its —p-th

1 2 ) 1 2 ‘ k -p
27r/0 [f(re)|" dt — gﬂ/o | f(re™)[” ngb(z,cn) dt
1 27 - k P

< op ) 10 r%ﬂb(z,cn) —1dt

< el 2w}f(re“)‘pdt—sh (f,r)
27 Jo SR

5Each zero will have finite multiplicity as reasoned underneath Definition 1.4 else the Blaschke condition
would clearly not hold.

SIf f € N has uncountably many zeros, then we can find a limit point of these zeros in D, which implies
that f = 0 in D by the identity theorem. The limit point exists in D: suppose there are only countably
many zeros in {z € C: [z| <1— 1} for each n € N. Taking the countable union of these infinitely many
n, being equal to D, yields a contradiction with D having uncountably many zeros. Now we can find a
compact subset of D (by taking the closure of some subset of the form as above) which contains infinitely
many zeros and will thus have a limit point within this compact subset.



for r close enough to 1. Now lin% hy(f,r) is finite by assumption, so we have that both
r—

terms are equal as r — 1, and thus we get

Lo Lo i -
Hm%—qg%A\MMWﬁﬂg%A\me{HW@>ﬁ
= o [l = 11
r—1 21w Jo
which means that kli)rrolo | %)% = | fII%»- Now let < 1. Since F}, converges uniformly to

F on |z| < r, we may swap the limit £ — oo with the integral in the definition of hy,(Fj,r),
and hy(Fy, ) is non-decreasing as r — 1 by Lemma 1.2, so we see that

hp(F,r) < Jim hy(Fiyr) < T limn y(Fi, 1) = T [ Fellio = £,

= lim

k—oor—1 k—o00

which gives ||F||g» < ||f||g» when letting r approach 1, and since ||f||gr < oo, we have

that F' € HP. For the reverse inequality, we simply recall that |F'(z)| > |f(z)] in D to
obtain

1 ity | P N T it | P
w%=m£|mﬁnwgml|nwnﬁﬂm%

r—1 27 r—12m

and now we can also conclude that ||F||ge = || f| ze- O

This relation is useful in the theory of Hardy spaces, because we may work with non-
vanishing functions, and thus can be raised to any power in order to move to other Hardy
spaces that may be more convenient.

With the theorem we can prove an interestic fact about the continuous extension of the
Blaschke product to the boundary of D.

Corollary 1.10. Let B be a Blaschke product in D, then we have that |B(e®)| = 1 for
almost every t.

Proof. We recall that |B(z)| < 1 and that B is harmonic (by Proposition 10 in the ap-
pendix) in D, so by Lemma 9 in the appendix, we know that B is the Poisson integral
of some bounded function (a function in L>°(T) C L?(T) C L!(T)), which means that
Bypa(t) := B(e") exists as a radial limit (i.e. B(e') := 71}_}11% B(re') exists) for almost every
t by Theorem 3.11. Now if we take f = B, we see that F' = 1 everywhere in the canon-
ical factorization and since |B(re®)| is non-decreasing in 7, we may apply the monotone
convergence theorem’| to obtain

2 i [ Bre)Pat= = [ B dt = | Bl
112 = Y 5 | [Blre)|dt = |B(e")|" dt = || Buall2(ry < oo,

r—1 27 2 Jo
so B € H? and by the previous theorem we have || f| g2 = ||[F||g2 = 1, and combining
the equalities we obtain - fOQW |B (") ‘2 dt = 1, which can only hold if | B(e")| = 1 almost
everywhere, since ‘B(e”)| <1 on D by continuity. O

"As the monotone convergence theorem holds for the sequence of continuous functions | B(rye)|? with
limit |B(e®)|? almost everywhere for all sequences r, — 1 as n — oo, this simply holds too for the limit
r— 1



1.5 Boundary values of a function in H?

Now we arrive at an important theorem that gives us information about the boundary
function of functions in Hardy spaces.

Theorem 1.11. Let p > 0 and suppose f € HP. Then the limit fyq(t) = f(e?) =
lini f(rett) exists for almost allt € T, fyq € LP(T) and we have
r—

I £l e = I foall Lo (T)

Proof. If p = 2, then the first two statements are indeed true, as we have already discussed
after Lemma [1.6. We recall from the lemma that

o9
1£172 = lanl?,
n=0

and by Corollary 4.32 in [3] we also have that

2
>lan= 3 Tl = o [ a0t = Sl

n=0 n=-—o0o

and so it’s proven for p = 2.

If p > 0, then we consider the canonical factorization f = BF. Define G(z) := (F(z))g and
note that G € H?, since F' € HP by Theorem 1.9, and subsequently we have that G(e) :=
lim G(re®) exists for almost every ¢t € T by the case p = 2, and thus the same holds for

r—1

F(e') := hm F(re'), where (F(eit))g = G(e). As B(e") exists a.e. and |B(e')] =1 a.e.

by the prev10us corollary, we obtain that f(e') := lirri flret) = lin% B(re')F(re') exists
r— r—

a.e. and |f(e')|2 = |G(e™)| a.e. (also after taking squares), from which we may conclude
that

27r 27r
10 = IF s = 161 = 5 [ 1) Rt = 3= [ 1)t = sl

where the first equality holds due to Theorem [1.9. 0

Before proving the next theorem, we recall that f € H? is the Poisson integral of some

function f,q € L?(T) and that this Poisson integral converges to fq in L?(T), as we stated

after Lemma 1.6. The same is true if we replace 2 by p > 2, since fpq(t) := lirr% f(ret)
r—

exists a.e. and fyq € LP(T) by the previous theorem, and LP(T) C L?(T) for p > 2, so
foa € L?(T) is the same limit a.e. as stated after the Lemma 1.6, so f is the Poisson
integral of fpq. Convergence of this Poisson integral in LP(T) is secured by said discussion
after the lemma.

We now want to prove the same for H', and by the same reasoning as above this will then
follow for HP with p > 1. But first we prove a theorem that allows us to "upgrade” to
Hardy spaces of greater p.

Theorem 1.12. Let 0 < p < p' and suppose that f € HP. If we have f(e') € LP(T),
then f € H”' .



Proof. Let f = BF be the canonical factorization of f, then define G(z) = (F(z))g We
have that G € H?, hence G is the Poisson integral of G(e®) € L?(T), but also G(e') €
2p’ . , . .
L» (T), using the assumption that f(e*) € LP'(T) and the fact that |f(e')|2 = |G(e®t)|
a.e. as seen in the proof of the previous theorem. We note that 27?/ > 2, and so by the

. . 2p’
discussion above we have that G(re') converges to G(e') in Lv (T) as a Poisson integral.
Since

‘HG(W”)II 2 —NGE)] o | <NGre™) =G| 2 =0
LP (T) L P (T)

as 7 — 1 by the reverse triangle inequality, we obtain

1 2w it 2p’ " 2p’ o 2p’
1 _— g B2 = 1 L P = v P
lim /0 Glre)I T de = myGlre)l oy =Gy <0

2p’ ,
and so G € H » . This means that F € HP , and repeating last part of the proof of
Theorem 1.9 (restating the theorem by swapping f with F' while keeping the canonical
factorization f = BF the same), we conclude that f € H?' O

Now we will prove the boundary value case for H!. For this we need the following lemma.
Lemma 1.13. Any function in H' can be decomposed into a product of two functions in
H?.

Proof. Su}i)pose f € H" and let f = BF be its canonical factorization. Take f; := > ~and
fo := BF2. Now clearly f; € H? and the same is true for fo, since |B(eit)‘ <1lonD as
noted in Corollary |1.10. 0

Theorem 1.14. Let f € H' and suppose that fuq is its boundary value. Then f is the
Poisson integral of fpq.

Proof. We write f = fif2 with f; € H? with j = 1,2 as in the previous lemma and note
that

flre’) = f(e") = fi(re®) fa(re™) — fr(e") fa(re™) + fi(e™) fa(re™) — fi(e™) fa(e™).
Using the Cauchy-Schwarz inequality twice in the last line, we obtain
1F(re™) = fle “)HLl
= | fo(re™) (fr(re™) = fi(e™)) + file™) (fa(re™) = f2(e™)) 11 (m)
< lfa(re™) (frlre™) — fi(e™) )HLl(T) +Ifi(e") (falre™) = fa(e®)) L2
< | fa(re )||L2(1r)||f1(7”€ D = A€ rzery + 1A1(€) 2l f2(re™) — fa(€)| p2em)
— 0

as r — 1, since || fj(re™) — fj(e")|| 12(r) — 0 as a Poisson integral. Now let

> fb\d(n)r‘”‘emt be the Poisson 1ntegral of fpq and write f(z) = > 7 janz". This
means that

| Z — Foa))r™ ™| iory = | £(ret®) = (&) ey — O

n=—oo
as r — 1 with a, = 0 for n < 0, and since for each 0 <7 <1 the terms rlnlei™t are linearly
independent, we see that this can only hold if a,, = fipq(n) for all n. We can now conclude

that f is the Poisson integral of fpq. O
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We arrive at the final theorem of this section, which states the relationship between Hardy
spaces and the Fourier coefficients of the function on the boundary.

Theorem 1.15. Let p > 1. Then we have that f € H? if and only if f is the Poisson
integral of feq € LP(T) with fpq(n) =0 for alln < 0.

Proof. Suppose f € H', then by the previous theorem, we have indeed that f is the
Poisson integral of fuq with fyg(n) = 0 for all n < 0, and fpq € L*(T) by Theorem [1.11. As
explained above Theorem [1.12, we have that the same now holds for f € H? with p > 1.
Now suppose that f is the Poisson integral of fy; € LP(T) with fpq(n) = 0 for each n < 0,
then f(re®) =3 fb\d(n)r'memt =30 ﬁ\d(n)(reit)”, so f is holomorphic in I, and
by Minkowski’s inequality we obtain

1 e oery = 1(foa * Pr) Ol oery < NP ()] 1yl foa Ol Logry = [ foa ()]l Loery < o0,

and by the monotone convergence theorem for sequences of real numbers we have that
hy(f,r) = ||f(re”)||’£p(m converges, which means that

lim fy (f, ) = L | f(re™) |7, ) < o0,
and so f € HP. -

Theorem [1.15 gives us a sufficient condition for a boundary function in LP(T) in the
holomorphic case of the Dirichlet problem: for p > 1, given a function fq € LP(T), we
may calculate the Fourier coefficients of f34, and if we have J?z;i(n) = 0 for each n < 0,
then we can use the same expression as for a continuous boundary function as seen in
the introduction. We may take the Poisson integral of fy4, which is in that case a holo-
morphic function, and the Poisson integral converges back to fpq in LP(T). Note that if
fra € C(T) € LY(T) with the assumption as above, then by the weaker (harmonic) case,
we have uniform convergence on T of the Poisson integral as » — 1. Conversely, if we are
given a function f € HP for some p > 1, then we can solve the converse of this problem
by letting  — 1, which then converges in LP(T) to some boundary function fq € LP(T).

For the harmonic case of the Dirichlet problem we just combine two arguments of which
one we have already used extensively throughout this section: for f,q; € LP(T) (with
p > 1), the Poisson integral of f,; converges back to fpq in LP(T), as discussed at the end
of Section 1.3, and the Poisson integral is uniformly convergent® on every closed disc with
center 0 in D. This means that we may swap derivatives and series in the interior of this
disc, so we only need to check that the terms fiq(n)rl™e™ are harmonic for each n € Z.
Using the polar coordinates expression of the Laplace operator A we have

- ; 2 10 1092\~ .
[n| jint  _ o 1o Lo in| int
A fpa(n)r™e <8r2 + r + 2 8t2> foa(n)r'™e
[nl([n] 1) foa(n)r™ = + [l foa(n)r" =2 — 12 foa ()2
(n® = |n| + | — n?) fra(n)r"—2

=0

for |n| # 0,1. For n = 0 it’s trivial, since any derivative of a constant is equal to zero, and
for |n| = 1 the first term evaluates to zero, while the other two terms cancel each other

8Using the fact that \ﬁ:l(n)| < 1 for all |n| great enough by the Riemann-Lebesgue lemma (Theorem
3.9 in [3]) and the Weierstral M-test with the geometric series.
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out. So the Poisson integral of f is harmonic in every open disc with center 0 within D,
and thus harmonic in D itself.

We have convergence almost everywhere by Theorem 3.11, and if the function fyy € LP(T)
has a continuous representative, then this representative has a Poisson integral that con-
verges uniformly as seen in Theorem 6.4 in [3] and in particular everywhere. So the
convergence almost everywhere may be ”completed” whenever the boundary function in
LP(T) has a continuous representative.

We might not be satisfied yet. Suppose we were only given the Fourier coefficients of
the boundary function f,q € LP(T) for some p > 1. Is it possible to find or construct
fva without having to solve the Dirichlet problem (i.e. without constructing the Poisson
integral)? Can we do this directly? Of course, building the Fourier series with these
Fourier coefficients would be an option. This would be a nice result, since we then only
have to take one limit, instead of taking the limit of an infinite series like with the Poisson
integral. But what if the Fourier series doesn’t converge? We would now like to construct
the boundary function fpy while only knowing its Fourier coefficients fyq(n) for n € Z by
building the Fourier series of f34: this can be done by proving that the Fourier series of fpq
converges back to fpg in LP(T) for 1 < p < oo. The next three sections will be dedicated
to proving this fact.

12



2 Interpolation

In this section we will introduce the weak LP space, a generalization of the L? space, which
will be used to state the Marcinkiewicz interpolation theorem. This theorem will be ap-
plied abundantly in Section 3/ and Section 4.

2.1 Distribution functions

We recall that LP(T) spaces are defined using the Lebesgue measure A (as T corresponds
to a subset of R) while looking back at Proposition |1 in the appendix. We will now define
the distribution function d;.

Definition 2.1. The distribution function of a measurable function f : T — C is the
function dy : [0,00) — [0, 27| defined by

dy(x) := A({t € T : [f(t)] > x}).

This is a non-increasing function that gives us information about the height of f (not
pointwise). Intuitively, for positive simple functions we just rearrange the blocks under
the function from high to low and then switch the axes, thus measuring their height. See
the example below.

£(t) 27 1 dy(x)
a9 + P
Q3 _—
a1 + E—
0 a az a3 a4 as 2 0 aq a3 a2

Figure 1: The simple function f(t) = a11(4; a,)(t) + @2l{ay,a,)(t) + @31, q5)(t) (given by
the blue line on the left) and its distribution function ds(x) (given by the red line on the
right).

Note that dy is a measure, since it’s equal to A (|f|~! ((z,])). Observe that ds(z) is also
equal to 21 — A({t € T : |f(#)] < z}) and® [ L s()(ma) (1) dA(E).

The following lemma shows the connection between the LP(T)-norm and the distribution
function.

Lemma 2.2. Let 0 < p < 0o, and suppose that f € LP(T). Then we have

po[T

9Even though it’s an integral that we could scale by ﬁ, we don’t scale it: the sole purpose of a
distribution function is to measure a (specific) subset of T.
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Proof. Note that

1 21

1Moy = 55 |, 1O XD

1 2 rlf@l .
= — / pxP™" dx dA(t)
o Jo

1 27 e’} B
T o )y /0 PP g )5y (2, 1) dz dA(1),

and since this integral is finite, we may swap the integrals due to Fubini’s theorem to
obtain

27
1y = / | s et ar da

2w
= 2 [ o [T igpaten do i

= % ; 2Py (x) da.

2.2 Weak LP spaces

Let 0 < p < 0o, and suppose that f € LP(T). For any x > 0, we have the estimate'"
21
2Pde(r) = /0 xpﬂ{|f(t)|>x} (x,t) dA(t)

27 27
< /0 |fFOPLy )5y (2, 1) d/\(t)+/0 |FOIPLg p)<a} (1) dA(E)
= 27T||f||[£p(11')
which yields the inequality

27T||f||ip(qr)

dp(z) < ——

The concept of LP(T) spaces can be generalized by replacing the numerator of the fraction
on the right side of this inequality by some constant.

Definition 2.3. For 0 < p < oo, the space weak LP(T) is defined as the space LP>°(T) of
Lebesgue measurable functions f such that there exists C' > 0 such that

C\P
< —
dy(z) < <x)
for all z > 0.

For p = oo, we simply define L°>°(T) := L*>°(T).

10This is Chebyshev’s inequality right here.
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Two functions in LP°°(T) will be considered equal if they are equal almost everywhere, as
taken from its subset LP(T). For 0 < p < oo, we can find the tightest upper bound and
define this as the LP°°(T)-norm!! of f:

cP
£l ooy := inf {C >0:ds(z) < - for all > 0}

1
Rewriting ds(x) < % as zds(x)» < C and noting that the left part is the tightest lower

bound of C' exactly when C is the tightest upper bound of the left part, we may write the
LP°>°(T)-norm in a more explicit way:

1
Il zp.oo(ry = sup zdy(z)?
x>0

It is obvious from the first definition of the LP°°(T)-norm that Hinp’oo(T) < 27r|]fH72p(T),

but this can also quickly be seen from the explicit definition, recalling the estimate in the

beginning of this subsection.

If p = oo, then clearly we take the norm || f|| foc.co(T) := || fl| oo (1) = €58 s%1p|f(t)] of L>°(T).
te

Weak LP(T) spaces are in fact complete spaces, and for p > 1 there exists another func-
tional N : LP*°(T) — R that is in fact a norm, and hence (LP*°(T), N) is a Banach space,
as shown in [4]. However, we will only focus on the quasi-norm ||-|| s, (r)-

For 0 < p < oo we have that LP(T) is a strict subset of LP»*°(T): if we look at the function

f: T — C defined by f(t) =t ’ (the 2m-periodic extension of the same function on
(0,27]), we clearly have that f ¢ LP(T), but we do have df(xz) = A({t € (0,27] : t <
xip}) = wip for all x > 0, so f € LP°°(T). Another good example that proves this strict
inclusion is the function g(t) = ]sin(t)]_%: we have dg(xz) = A{t € T : |sin(t)| < 7P}),
which is clearly equal to 27 for 0 < x < 1, while for x > 1 we observe that |sin(¢)| < 7P
is equivalent to ¢ < arcsin(z~?) for 0 < t < Z, and thus by symmetry we get'? A({t €
T : |sin(t)] < #7P}) = 4arcsin(z™P) < 2mx™P. So both cases taken together, we have
dg(x) < 2% for all z > 0. However, g & LP(T) due to the estimate g(t) > | f(t)|.

2.3 Marcinkiewicz interpolation theorem

We will now prove the Marcinkiewicz interpolation theorem for sublinear operators LP(T) —
LP2>°(T) with 0 < p < co. The theorem says that if the operator is bounded for p = p;
and p = p9, then it is also bounded for all p between p; and po. But we first recall some
needed concepts and basic definitions'? from functional analysis.

Definition 2.4. Let 0 < p,q < oo and suppose that T maps LP(T) to LI(T):

(i) T is called linear if T(f+g) =T(f)+T(g) and T(Af) = XT(f) for all f,g € LP(T)
and A € C;

HThis is actually not a norm, but a quasi-norm, i.e. a norm that doesn’t necessarily satisfy the triangle
inequality, but instead satisfies the inequality ||f + g||zr.oo(ry < Cp(||fllzp.oo(ry + || f]|zp.oo(T)) for some
Cp > 0: see |4] for details.

2Recall that %x < sin(z) for 0 < 2 < §, 50 & < sin(%x) for 0 < z < 1 and thus we see that
arcsin(z) < Jz for 0 <z < 1.

!3These definitions work for any normed vector space: we are just stating them for L?(T) and L4(T),
since we will only use them for these spaces (and their weak version).
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(ii) T is called sublinear if |T(f + g)| < |T(f)| + |T(g)| and |[T(Af)| = |N|T(f)| for all
fyg € LP(T) and X € C (all in the pointwise sense on T);

(iii) In the case that T is linear, T is called bounded if there exists C' > 0 such that
IT()lecry < Clfllpacry for all f € LP(T). In that case we can define the norm
IT||p—ra := inf {C >0: IT()ery < Cllfllzacry for all f € LP(T)} (usually we
Just write ||T|| if the domain and codomain of T have already been specified).

If T is an operator that maps LP(T) to L4(T), then T is called an operator of strong type
(p,q). If operator T maps LP(T) to L»>°(T), then T is called an operator of weak type (p,q).

Note that if T is a linear operator mapping measurable functions to measurable functions
that is bounded (on the space of measurable functions, but using the norms as above),
then these two assumptions are enough on the simple functions on T to obtain that T
is bounded in LP(T), since the simple functions are dense in LP(T) and thus 7" can be
uniquely extended to a bounded linear operator on LP(T).

We will now state and prove the main theorem of this section.

Theorem 2.5 (Marcinkiewicz interpolation theorem). Let 0 < p; < p2 < 0o. Suppose
that T is a sublinear operator mapping functions in LP*(T) to measurable funtions and
assume that there exist C1,Co > 0 such that the following weak type (p1,p1) and weak type
(p2, p2) estimates hold:

1T ()N zeroo(ry < Crll fllper () for all f € LP(T),
1T ()N zr2oe(my < Coll £l Lr2 () for all f € LP*(T).

Then for all py < p < pa, there exists C > 0 such that the following strong type (p,p)
estimate holds:

IT () zeery < Cllfllzer)
for all f € LP(T).

Proof. The idea of the proof is to split f into two cut off functions, the larger one being
in LP1(T) and the smaller one being in LP2(T), on which we can apply the sublinearity
property and then estimate them.

We first prove the case ps < oco. Fix f € LP(T) and x > 0. For some § > 0 that we will
determine later on'*, define

0, [f()] < ou,
f@), 1)) > ox

fl,x(t) -

and

f@), 1f@)] < oz,
0,  |f(t)] > da.

f2,:1: (t) -

1A lot of § > 0 will work, including simply § = 1, but we go on with this version of the proof, since the
case p2 = oo will have the structure of this proof anyway, and this way the constants in both cases will be
related, as we will see at the end of the proof. In other words, this proof is more elegant than just directly
taking 6 = 1.
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We have p; —p < 0 and p2 — p > 0, and so observe that
1 1

112l ) = 5= LfIPLFPT P dA < o— [FIP(0)P 7P dX < (6z)P* 7P| £
LP1(T 271' |f|>6z 2m |f]|>0z Lr(T)
and
1 1
| o0 = — LfIPLFIPPdA < o= fIP(8x)P27P dX < (9)P7P|| f[}
el = 5 1] oo | e

so fi1,. € LPY(T) and fo, € LP?(T) C LP*(T). By sublinearity of T" we have
T(f)] < |T(fi,2)] +1T(f2,2)| and so, if |T'(f)(t)| > x, then we must have that
T(f1,2)(t)| > § or [T'(f22)(t)] > 5, which yields the inclusion

(e T [T(0)] > o} € {te T:T(H)0)] > 5} U{te T [T(a)0)] > 5}

which again gives us the inequality

dr(p)(z) < dry, ) (%) +dr(s20) (E)

by subadditivity of A\. Recalling the definition of [|-||zs.c(ry and using the weak type
assumptions we now get

X X
dr(p)(z) = dr(p ) (§)+dT(f2,x) (5)
2 p1 2 p2
< (2) Il )+(x) ECRTZ

2C4 205\ 72
< (22) Il + (22)7)

We can now directly apply this estimate after using Lemma 2.2:

p [~ 1
HT( )HLP(’]I‘ = % ; P~ dT(f)(fL‘)dx

o0 p1
P P! (201) 1/ |f(t)]p1 d)\(t) dx
2 0 X 2 |f(t)\>5:r

[ee) b2
Iy v (ZC2> L / F(0)P? dA(L) da
2m Jo z 21 J 15 ()|<oe

p2r—iett 1 e o
_ 1.%/0 /0 PP F ()P g )55 (2, 1) dA() d

™

9p2—1 P2 oo 2w o
= / / PO L 1/ (@, 1) AA() da
s 2 Jo  Jo

Pl o Tom
S / F )P / P g d(2)
0 0

T 2T

2p2—1 P2 1 2m e’}
B s RIS BRI
™ 2 1F(0)1/5

p1—1P1L 27 p—p1

2 L e (L) e

w(p—p2) 2w

D op1 C{’l 2p2 052 §p2—p

2 . )Wy
2 \ (p — p1)op—P (p2 — p)

17

IN




where we used Fubini s theorem to swap integrals. We can now choose an appropriate

6 > 0. Since 5 1p1 p2 5> 0, we may want to choose a § that solves the equation
P1
210y — 9p2(P2 §P2—P
JP—p1 2 ’
— PLN\ 70T
so we find § = (21)1(;7,,2201) P27 > 0 and after some simple calculations we can finally see
2

that

1_ 1 1

p__P2 P1

'ﬁ\)—'

|

1 1 1
p p P o~P1 P2 m B5
<
Tl < 2 (5t + 5k ) 4 e

Now suppose that po = oco. Taking the same f;, and fz, (with a new undetermined
d > 0), we again have that fi, € LP*(T) and clearly fo, € L>(T), since |f2 | is bounded
everywhere by x6. We see that || T(f2 x)HL‘X’(T < Co|l faall oo (ry < Cax6. Now choosing!®
0= TQ we have that || T(fo.)llpee(ry < 5, 50 A({t € T: |T(f2,x)( )] > £}) =0, giving us
the simple inequality

x
dr(p)(2) < dr(f ) (5) :
Just as in the previous case, this implies
2C
arin(@) < (22) sl

and repeating the last chain of inequalities in the previous case with only the integral of
p1 and § = ﬁ, we have

Ty < 2o L [Firop (L) i
P 1y
2m(p — p1) L
yielding
D : ﬂ
Tl <2 (55 )" 67 &% Il
We see that this indeed agrees with the previous case after letting py — oco. O

If p approaches p; < 0o or py < 0o, then we see that C approaches infinity. Of course this
is because we only assumed a weak type estimate for p; and py. Note that this theorem
holds for the stronger assumption by replacing weak type estimate by strong type (since
we have that Hf||1£p,oo(,ﬂ. <2x||f|I”, y for 0 <p < 00).

5Note how this agrees with the § of the previous case after letting ps — co.
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3 Boundedness of the conjugate function

In this section we will introduce the conjugate function and the mazximal function of
Hardy-Littlewood. We will look at some properties of these functions, in particular by
applying the Marcinkiewicz interpolation theorem on the last one. Furthermore, we will
discuss how one could prove the boundedness of the mapping f — f in LP (T) for p > 1
with the help of these functions. In Section 4 we will give a rigorous proof for this using
a different method.

3.1 Conjugate series

We recall the trigonometric series

o

S(t) == Z cpe™

n=—oo

from Fourier Analysis, defined as the limit of the partial sums

N
Sn(t) := Z cne™.
n=—N

with ¢, € C. For now we ignore any form of convergence. We define the signum function
sgn : R — R by

-1, x <0,
sgn(z) =< 0, x=0,
1, x> 0.
Definition 3.1. The conjugate series of the trigonometric series S(t) = >0 cpe™ is
the series
~ e .
S(t) = Z —isgn(n)cpe™.
n=—oo
In particular, the Fourier series S[f](t) = > o0 f(n)e™ of a function f € L*(T) has

oo

a conjugate series S[f](t) := S.°°___ —isgn(n)f(n)e
exists a function g € L} (T) such that g has Fourier series S[f]. Obviously, we must then
have g(n) = —isgn(n)f(n).

it The question is whether there

We see that S[f] is the conjugate series not only to the Fourier series of f, but also to
that of f + C for any constant C' € C, since we have (f + C)(n) = f(n) + C(n) = f(n)

for n # 0 and —isgn(0)f(0) = 0 = —isgn(0)(f 4+ C)(0). If f is an odd function or more
generally, if we take f := h — f027r h(t) dt for some h € L'(T), then we have f(0) = 0, so
we see that

o o
S =Y (isgn(n)’f(n)e™ = Y —f(n)e™ = =S[f](t),
n=-—oo n=-—oo
which means that there is a bijection between Fourier series and conjugate series (of func-
tions up to a constant) and since f € L'(T) has a unique Fourier series due to the identity
theorem (Theorem 4.20) in [3], f will have at most one function g € L'(T) with Fourier
series S[f] and vice versa (all up to a constant).
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3.2 Conjugate functions

Let frq € LY(T) and 0 < r < 1. We recall that we defined its extension f to D by
fret)y =300 rllfig(n)e™ as a Poisson integral. As inspired by the definition of the
conjugate series in the previous subsection, we may define

e}

f(re't) := Z fisgn(n)fg;i(n)r'"lemt.

n=—oo
for 0 < r < 1. We rewrite this series as a convolution:

o0

2
_ 1 . A
ity o - —inT |n| jint
f(re™) E zsgn(n)27r/fbd(7)e dr r'™e
0

n=—oo

27 o
— 217T/fbd(7) ( Z —isgn(n)r|nem(t—7)> ir
0

= (foa * Qr)(1),

where we swapped series and integral due to uniform convergence in a closed (and thus
compact) disc with radius greater than r contained within D, and defined Q,(t) :=

Yo sgn(n)ri®le™. Now we rewrite Q,(t), using uniform convergence to split the
series and using the geometric series:
o0 [e.¢]
Qr(t) = =i (ré")"+i) (re )"
n=1 n=1

(o @] o
= — Z(reit)" +1 Z(re*“)”
n=0 n=0
—1i 1
1 —reit + 1—re
i(1—ret) —i(1 —re”®)
(1 —ret)(1 —re-it)
—ir(eit — e_it)
1— T(eit + e—it) + r2
2rsin(t)
1 —2rcos(t) +r?

Looking at Definition 6| in the appendix, we rewrite the holomorphic function }J_rj in D:

1+ ret 1+ret 1—re
1—reit 1—reit 1—reit
1+r(eft —e ) — 72
1—r(e + e i) + 12
B 1 —r2 , 2r sin(t)
1 —2rcos(t) +r? + 1 —2rcos(t) + r?
= P(t) +iQr(t)

and thus we see that the integral kernel @, is the harmonic conjugate'® of the Poisson
kernel P,. That’s where the term conjugate series comes from. Now we will define the

16Recall that the Poisson kernel is harmonic, as we proved at the end of Section |1, but now taking all
Fourier coefficients equal to 1.
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conjugate function, but first we need to prove the existence.

Proposition 3.2. Suppose fpq € LY(T) and let f(re') = (foq * Q,)(t) as above for 0 <
r < 1. Then we have that lirri f(re't) exists for almost every t € T.
r—

Proof. Without loss of generality!”, we assume fyq is real-valued and non-negative. In
Lemma 6.3 in [3] we saw that P,(t) is non-negative, so f will be non-negative as a convo-
lution of two non-negative functions. Similarly, @, is real-valued, so f will be real-valued
as a convolution of two real-valued functions. We note that by uniform convergence we
have

(F+if)re®) = 7 Jua(m)re™ = 37 sgn(n) foa(n)re™
= > (= sgn(m)fua(n)r"e™

= —a(0) + 2 foa(n)(re™)",
n=0

so f+if is holomorphic in D. We define F(z) = exp(—f(z)—if(z)), which is a holomorphic

function as a composition of two holomorphic functions and thus harmonic. Since f is

non-negative and f is real-valued, we have |F(z)| = |exp(—f(2))] < 1 in D, so F is

harmonic and bounded in D. By Lemma 9 in the appendix we conclude that F(re®) is the

Poisson integral of some function Fyy € L°°(T) € L(T), and by Theorem 3.11 we have

convergence almost everywhere (meaning Fy;(t) = lin% F(re') a.e.). Since f is integrable,
r—

we have that |fpq(t)| < oo almost everywhere, so lirq]F(reit)\ = lin%\exp(—f(re“))\ #0
r— r—

almost everywhere. At every t € T where Fy,(t) exists and is non-zero, we see that Fpy(t) =

lim exp(—f(re?) —if(re®)) = exp(— lim f(re®)) exp(—i lim f(re®)), so lim f(re®) must

r—1 r—1 r—1 B ) r—1

exist, since Fpq(t) has a fixed argument. We conclude that lirri f(re') exists for almost

T—
every t € T. O

Let p > 1. Looking back at the theory of Section |1, and specifically the proof of Theorem
1.15, for fpq € LP(T) we have by Minkowski’s inequality the estimate

ICf +if) e oy = I(foa * (Pr+ Q) (E)l|Lomy
< B +iQr) )y ey foa () || () < 00,

since P, +iQ, € C(T) C L'(T) as 122 is holomorphic in D, and by the monotone conver-
gence theorem for sequences of real numbers we now obtain that h,(f,7) = || f(re®)

ey
converges as r — 1, which gives us that

. L= s 7 i\ ||P
lim by (f +if ) = T |(f +iF)(re) ] ) < 00,

and so f + ¢ f € HP? due to being holomorphic as we proved in Proposition 3.2. For
f € LP(T) we have already seen that we can solve the harmonic case of the Dirichlet

"We have fra = fi — fo +ifs +ifs with f; € L*(T) real-valued and non-negative, and we know that
convolution with the integral kernel @, is linear, so if the functions lim1 (f5 *Qr)(t) exist a.e., then so does
T—

lim f(re').
r—1

21



problem, but by adding the harmonic conjugate of P, (as an imaginary part) to the
Poisson kernel, we can change f such that it solves the stronger version of the Dirichlet
problem, the holomorphic case.

Definition 3.3. Let fiq € LY(T). We define the conjugate function of fuq by ]%(t) =
lin% f(re®), where f is the Poisson integral of fuq.
r—

When we work only with the function and its conjugate, so if we don’t consider its Poisson
integral, we may write f as the conjugate function of f € L!(T). If the series conjugate to
the Fourier series of a function f € L'(T) is the Fourier series of some function g € L!(T),
then we clearly have that the Poisson integral of g is f(re').

For f € C°°(T) (the space of infinitely differentiable functions/smooth functions), we recall
from Corollary 3.12 in [3] that f(n) = O (n—lk) for any k£ € N (so in particular for k£ = 2),
so by Corollary 4.18 in [3] we have that the Fourier series Sy(f) converges uniformly to
f in T. By uniform convergence of the conjugate function we observe that

f(t) = lim Z —ngn(n)f(n)r|"|ei”t

= Z lim —i sgn(n) f(n)r™e™
r—1

n=—oo
o0

— Z —isgn(n)f(n)e™,

n=—oo

so f(n) = —isgn(n)f(n) and thus we have S[f] = S[f]. This answers ”the question” in
Subsection 3.1, at least for the subspace C°°(T) of L}(T). Due to uniform convergence,
we may also split the series into two separate series. Using uniform convergence to swap
series and derivative and using that f(n) = O (#), we get

dk > ~oodE
ﬁf(t) = Z —isgn(n)f(n)ﬁe

and by the triangle inequality this will be finite. This can be done analogously on the
same series with (possibly infinitely many) fewer terms. We put these findings into the
following proposition.

Proposition 3.4. For f € C*(T), we can write f as

=3 fmen

n=—oo

and the conjugate function of f as

(n)eint'

~
S
N’
Il
|
.
2]
5]
=
—~
S
s



We define the Riesz projections Py and P_ by

PAAW) = 3 Fm)e,
n=1
W = Y fwen,

and we have f = F(0) + P[f] + P_[f] and f = —iPy[f] +iP_[f]. Furthermore, we have
fy Py(fl, P-[f] € C>(T).

It is clear that the map f ~ f is linear in C°(T) due to linearity of Fourier coefficients
and uniform convergence. Boundedness'® of this map in LP(T) (considered as a map
LP(T) — LP(T)) is a key part in showing that the Fourier series of f converges back to f
in LP(T) for 1 < p < co. In the following subsections, we will work towards the bounded-
ness of this map.

3.3 Maximal functions

We will now define the Hardy—Littlewood maximal function, or just maximal function,
which is the the greatest average value of a function taken on all intervals with a specific
point as center.

Definition 3.5. Let fy,q € L'(T). We define the maximal function of f by

1 t+h

o f(r)dr

M¢(t) := sup o ),

O<h<m

Note that My : T — [0, 00| is a well-defined function. Next, we will prove that My € L.
For this we will need the Vitali covering lemma, stated for the space T. If I = (z—¢, z+¢) is
an interval'” in T and n € N a natural number, then we define nl := (x —ne, z+ne) as the
interval n times larger than I with the same center. Note that |nl| = min{2m, n|I|} < n|I]|.

L
r ¢ eﬁ___’_T__q | 3
t c Y N J [« Y 1
0 \%/—’H—’H—!Tf—l-’ ’ o
7]
41

[

N
7

2T

o rl
TNT
TN

Figure 2: Intervals in T. The red interval is the interval I; that will be enlarged by factor
4 in order to cover all other intervals. The blue interval is the open interval % times as
large as I lying right next to I; on the left. The purple intervals intersect I; and are at
most % times as large as I7.

8Note that we only need to show this boundedness for smooth functions, since bounded linear operators
extend to LP(T) due to continuity of this operator and density of C°°(T) in LP(T): density is explained in
Footnote 32.

19With interval we mean a non-degenerate interval, i.e. ¢ > 0. These intervals may be (half-)open or
closed.
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Lemma 3.6 (Vitali covering lemma). Let F be a family of intervals in T. Then F has a
countable subfamily (I,)52, of disjoint intervals such that

UIg [jzun.

IeF n=1

Subsequently, we have

1
> — .
— 4

U1

IeF

Ut
n=1

Proof. Define a1 := supse#|I|. By the definition of supremum we can choose some interval
I € F such that |I;| > %al. Now define F» as the subfamily?’| of intervals in F that don’t
intersect I1. Define as := supj 7, |I| and choose some interval I € F» such that [I5| > 3as.
By induction we will have the intervals Iy, ..., I}, and we can define the subfamily Fj41
of intervals in Fj, that don’t intersect Iy, ..., Iy. We define aji1 :=sup;cr, ,, |I| and again

we can choose some interval I € Fp4q such that |Ixq] > %ak_i_l. Assuming that this
never stops (else we were already done), we note that a, — 0 as n — oo (else the whole of
T would already be covered after finitely many steps), and since the intervals have positive
length (in the Lebesgue measure), we see that (2, F, = &. Let I € F and let k be the
first natural number such that I & Fyiq, then I NI # @ and |I| > 3a; > 2|I| by the
definition of supremum, so by the same argument as in Footnote 20| we have that I C 41.
This means that for any interval I € F we have I C |J>24I,, and so we obtain the
inclusion (J;cr I € UpZq 41p.

For the last part, we note that

oo oo o0 oo
U1l < Uk <) 4L <4) =4 I
n=1 n=1 n=1 n=1
oo

IeF
by o-subadditivity and then o-additivity due to the disjointness of (I,,)72; (intuitively, if
we enlarge |2, I,, by factor 4, it might happen that an interval intersects with new parts
of enlarged intervals, but this will not be measured, in contrary to the right side of the
inequality), so we obtain the inequality

9
U
n=1

and the lemma is proved. O

<

1
>4 I

IeF

Now we can use the lemma to prove that My is a function in weak L!(T) whenever f is
integrable.

Theorem 3.7. Suppose that f € L'(T), then we have My € L%*°(T).

Proof. Let f € L'(T) and choose any z > 0. For each t € T with M¢(t) > z, we can find

some 0 < h < 7 such that ‘ﬁ ﬁtj}? (1) dT) > ¢ by the definition of supremum, where we

*°If this subfamily is empty, then we already have |, 4 o C 4I1: other intervals can at most be 3 times
larger than I, since |I1| > %supjefm, and they intersect I, so they must lie within 411, as 417 would
still contain an open interval % times as large as [; lying right next to I1. See figure 2. This argument will
hold for the union of the intervals I1,..., I for any k € N in the proof.
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write I := [t — h,t + h] in order to rewrite the inequality as ‘ﬁ i, F(7) dT’ > x. In other
words, we cover the set S := {t € T : My(t) > «} by a family of intervals (I;);es satisfying
Jrlf(@)ldr =

find a countable subfamily (I;,)52; of disjoint intervals such that | J0°; Iy, | > 1 ’Ute g1t
so we obtain the estimate

fIt f(7) dT‘ > x|I;| for each ¢t € S. By the Vitali covering lemma we can

)

A{teT: Me(t)>a}) < || JI|<4|U L| =4 1

tesS n=1 n=1
Y/ 3/

< - f(o)dr=—-[_ f(r)|dr
L2 ) lar=2 [ e

n=1

4 4

< 2 [ywar=Mee
T JrT xT

and thus we have that My € L1°°(T). O

The proof of this theorem actually says that the map f + Mjy is of weak type (1,1) and
satisfies the estimate || M| p1.00(ry < 4[| f||11(r) for all f € LY(T). In fact, if f € LP(T) for
1 < p < o0, then we even have My € LP(T), as we will show in the following theorem.

Theorem 3.8. Let 1 < p < oo. Then there exists C > 0 such that the strong (p,p)
estimate || My||roery < C||f|lpo(r) holds for all f € LP(T). In particular, we have My €
LP(T).

Proof. We will first prove this for p = co. Then we can combine this with the previous
theorem and apply the Marcinkiewicz interpolation theorem.
Let f € LP(T). We easily obtain the estimate

t+h

1
|My||poe(ry = esssup sup 57 F(r)dr
teT O<h<m t—h
1 [tth
< esssup sup o | |f(7)|dr
teT  o<h<r 2h Ji—p
1 t+h
< esssup sup — esssup| f(s)| dr

teT  o<h<r 2N Ji_n  ser
= esssup sup || f|pe(m)

teT O<h<m
= [[fllze(m)s
so for p = oo we have C = 1. Now let f,g € L*(T): we note that for each ¢ € T, we have
1 t+h
Mpo) = s |0 [ ) 4oy dr
O<h<m t—h
t+h t+h
= Ssup |5~ T)dr + — T)dr
0<hI<)7r 2h Ji—p (7) 2h Jip 9(r)
1 t+h 1 t+h
< sup < deT+/ gTdT>
o<h<m \|2h Jo_p 7) 2h Jin (7)
t+h 1 t+h
< sup |=— T)dr|+ sup / g(T)dr
o<h<a | 2R Ji—p (7) o<h<r | 20 Jip (7)

= [Mp@)] + [My(8)],
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so the map f ~ My is sublinear. Furthermore, this map satisfies the conditions of the
Marcinkiewicz interpolation theorem, where p; = 1, ps = oo, C1 = 4 and Cy = 1, and
thus the statement follows for 1 < p < oo. O

With Theorem 3.7 we can also prove that both the Fejér kernel and the Poisson kernel
convolved with an integrable function f converge almost everywhere to f: this second fact
has been used frequently throughout Section 1/ and the first fact will be used in Section 4.

Definition 3.9. Let (k,)22, be a summability kernel. We say that (k)52 is radially
bounded if there exists a sequence of 2m-periodic functions (V)72 such that for alln >0
we have

(1) kn| < ¥y, (so we call (V)22 a dominating sequence),
(ii) U, is even on [—m, 7| and non-increasing on [0, 7],
(i4) |Ynllpi(r) < C for some C > 0 independent of n.

Lemma 3.10. Let f € LY(T). If ¥ € C(T) is even and non-negative on [—m,n| and
non-increasing on [0, 7], then we have that (f * W)(t) < ||V|[z1(r)Mg(t) for all t € T.

1

Proof. We first note that My (t) = supgcper f7 55 L(—nn)(t — TIf(7)|dr. From the
course Real Analysis we recall that non-increasing functions that are bounded can be
uniformly approximated by step functions, which are simple functions on T. This means
that we may uniformly approximate ¥ from below by linear combinations of the form
L, = ZZ:I;Tkk]]‘(—hk,hk) with each 0 < hy < 7 and a;r > 0. We now note that
>ohe1ak = [[Lallpiry < I1¥[|L1(r), since L, approximates (non-negative) ¥ from below,
so we get the estimate

- 1
Jnte=misolar = 3o [ gtcum - isolar

< D aMig(t)
k=1
< (@l emy My (1),

and by uniform convergence we may swap limit and integral to obtain

(P00 < (W IO = i [ Lt =) dr < [Wren Mg ),

where the first inequality holds since W is non-negative. ]

Theorem 3.11. Let f € LY(T) and suppose that (k)32 is a radially bounded summability
kernel with a dominating sequence (V)5 consisting of functions in C(T). Then we have
that f x k, — f almost everywhere as n — oo.

Proof. Let f € L'(T) and choose any § > 0. Now let ¢ > 0. Since C(T) is dense?!| in
LY(T), we can find g € C(T) such that ||f — gl z1(1) < e. Note that g * k, — g uniformly

21Think of trigonometric polynomials: see Footnote 32,
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as n — oo by Corollary 4.23 in [3]. Implicitly adding and substracting li_)m g * kn, we
n oo

obtain??

]{t6’]1‘:limsup(f*kn)(t)—liggiolgf(f*k (t) > 60}

n—0o0

= [{t € T limsup((f = g) * ka)(t) — minf((f = 9) x k) (1) > 3}

Lemma 3.10| (or rather the last line and its reasoning in the proof) now gives us the

inequality [((f —g)#kn)(8)] < (If =gl*[knl)(t) < (If =g+ ¥n) (@) < [|Vn| L1 () M]s—g/(t) and
thus lim sup((f —g) *kn)(t) < limsup||W, || g1 myMp_g(t) < CMp_g(t) Wlth C the uniform
—00

n—o0 n
bound of (¥,,)°, (similarly we have — Iirginf((f—g) xky)(t) = limsup —((f —g)xk,)(t) <
n—0oo n—o00
CMjs_g(t)), so we get

[{t € T+ limsup((f — g) * k) (t) ~ Hminf((f — g) * kn)(t) > 5}

n—0o0

1)
< |{t eT: CM|f,g|(t) > §}|

)
= |{teT: M, t —
where we reasoned similarly as in the proof of the Marcinkiewicz interpolation theorem.
Theorem 3.7 now yields

8CIIf = glllzrery  8CIf = gllra(m - @6

J B J 5
By approximation with g this will hold for all € > 0, so [{t € T : hm sup( [ kn)(t) —
lirginf(f*kn)(t) > 0}| = 0, which again implies that lim sup(f * k) (¢ ) = hm 1nf(f>|< k) (%)

n—0o0

for almost every t € T. In other words, lim f x k, exists almost everywhere, and since
n—oo

f*k, — fin LY(T) as n — oo (so convergence almost everywhere to f for a subsequence),
we must have that li_)m f * k, = f almost everywhere. O
n oo

|{t eT: M|f_g|(t) > %}’ =

In particular, this holds for the Fejér kernel and the Poisson kernel.
For the Fejér kernel (F),)o°

sin?( % nt)

we recall from [3] that we can write F,(t) = Ten a2 (1D
2

n=1s

1 1 _ _m
(its continuous extension to 0). Note that Fn(t) < 27msin2(lt) < 2m(1t) = g5z on

Z m——k et E m——k 1=
LSz (2k: +1) =1 (2M + n) = n, so we can choose ¥, = min{n, 5" tg} (actually

the 2m-periodic extension of this function on (—m,n]) as candidate for the dominating
function. These bounds intersect in /57, so by symmetry we obtain

(—m, 7] and that |F,(t)] <

nl )_

V2 i 1 1
/\I’n(t)dtZZ/ 22ndt+2/ 2dt V2m— — +V2r =2V21 — —.
T 0 \/7215 n n

We see that C = 2v/2m, so (V)22 is indeed a (continuous) dominating sequence and
therefore (F,,)>2; is radially bounded and thus the theorem applies.

n=1

22We use the inequalities limsup a, + hmmfb < limsup(an + b,) < limsupa, + limsupb, and
n—oo n— o0 n—oo n— oo

liminf a, + hm mfb < hm mf(an + by) < hm 1nf an + limsupb, to obtain the equalities limsup a., +
n— oo n— o0 n— oo

lim b, = lim sup(an + b ) and hm 1nf an + hm bn = hm 1nf(an + by,) in the case that lim b, exists.

n— oo n— oo n—r oo
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For the Poisson kernel (P,)o<,<1, we simply note that P, is itself a continuous dominating
function.

3.4 Hilbert transforms and duality

In this subsection we will not prove everything, but rather discuss the results of the theo-
rems. As mentioned at the end of Subsection 3.2, the goal here is to give several different
arguments that f — f is bounded as a map from LP(T) to LP(T) for p > 1, which will
yield the convergence of the Fourier series in LP(T) as we will prove in Section /4.

We recall the definition of the principal value of an integral from [3] and restate it for the
space T.

Definition 3.12. Let f : T — C be integrable on T \ (—¢,¢) for each € > 0. We define
the principal value of fT t)dt by

p.v. /f t)dt := lim 2ﬂ7€f(t)dt.

el0

We note that cot(§) := m is continuous and thus integrable on the compact set
2

T. := T\ (—¢,¢) for every ¢ > 0. In particular it’s bounded and thus in L*°(T.), so

by Minkowski’s inequality the convolution with some f € L!(T) is also in L>(T.) and

therefore in L!(T.). Also in the space T we have a Hilbert transform, as we will see in the

following proposition.

Proposition 3.13. Let f € L'(T). Then the principal value of % Jp f(t —7)cot (%) dr
exists almost everywhere. Furthermore, we have that

f —pv/ft—Tcot )d
for almost everyt eT.

We call H[f](t) :=p.V. 5~ fT 7) cot (%) dr the Hilbert transform on T.
Proof. A proof can be found in Section II1.2.7 of [1]. O

Before showing boundedness of the map f — f (or the Hilbert transform H), we will
prove a relationship between this bound and the bound of its adjoint. For this we need
some more functional analysis.

Lemma 3.14. Let 1 < p < co. For every functional F : LP(T) — C there exists a unique
g € LP(T) such that

1 _
F(f) =5 [ ramd:
T Jr
for all f € LP(T), where }D + }% = 1. Furthermore, we have that ||F|| = ||g||Lp/(T). In

other words, LP(T)' (the dual space of L*(T)) and L¥ (T) are isometrically isomorphic:
LP(T) = L¥(T).

Proof. This is proved as a theorem?? in Appendix B of [5]. O

Z3We stated the result in a different way, but it’s essentially the same: for example, the complex conjugate
of a function is unique to the function, so the statement with a complex conjugate works too. This way
suits the style of this project.
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For L>°(T) this is not true: if it were, then we would have that L>°(T)" = L!(T), which
implies that L°°(T)’ separable due to isometry, but this implies®* that L>°(T) is separable,
which is contradictory with the fact that L°°(T) is not separable.

Let f € LP(T) and g € L¥ (T) with ]lj + % = 1. Then by Hoélder’s inequality, we have

o L1 < o [isswla

< = (fisora)” ([ @)’

= Hf”Lp(T)HgHLP/(’E)a

which means that we may define the bilinear map (-,-) : L?(T) x L? (T) — C by

1 _
Lg) = — )g(t) dt.
()= 5= [ £330
Note how this agrees with the inner product for p = 2. From now on, for 1 < p < oo, p’
denotes the Holder conjugate of p (the element in [1, co] satisfying % + [% =1).

Definition 3.15. Let 1 < p,q < oo. For T : LP(T) — L4(T) a bounded linear operator,
we define the adjoint operator of T by the map T™ : Lq/(’]I‘) — LV (T) that satisfies

(T(f)9)=(f.T"(9))
for all f € L*(T) and g € L7 (T).

2% equality in the definition is

(T*(9), ) = (. T*(9)) =(T(f),9) = (9. T(f))-

Lemma 3.16. Let 1 < p,q < oo and T : LP(T) — L4(T) a bounded linear operator. Then
its adjoint operator T* is unique, bounded linear and ||T*| = ||T|.

An equivalen

Proof. Suppose T} and Ty are adjoint operators of T', then for all f € LP(T) and g € L (T)
we have

(£, 17 (9) = T5(9)) = ([, T7 (9)) — (£, T5(9)) = (T(f),9) — (T(f),g9) =0,

so we must have T} — T3 = 0, or T} = T5. This proves uniqueness. Analogously, we have
that

(f;T*(g+h) =T (9) = T"(h)) =0,

for all f € LP(T) and g,h € LY (T) and this proves linearity. By the Hahn-Banach theo-
rem” we have that [|T'(f)|pa(r) = sup{|F(T(f))| : F € LY(T)",||F|| = 1}. By lemma 3.14

this translates to || T'(f)|Le(ry = sup{[{T(f),9)| : g € L7 (T), HgHqu(T) = 1}. By the equiv-
alent equality for Definition 3.15 we obtain similarly that | 7*(g)|| .. z) = sup{|{T"(9), /)] :

241f X', the dual space of a real or complex normed space X, is separable, then X is separable. See
Theorem 5.24 in [6] for the proof.

25Both here and in the definition, note that each {-,-) has a different input: notation-wise this is easier.

%6The fact that ||z|| = sup{|F(z)| : F € X', ||F|| = 1} for any x € X with X a real or complex normed
space is a consequence of the Hahn-Banach theorem. See Corollary 5.22 in [6] for the proof.
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f € LP(T), || fllz»(t) = 1}. Using the definition of the adjoint operator, Holder’s inequality
and the boundedness of T, we see that

1T ry = sup KT7(9), f)l

IfllLp(my=1

= sup [g,T(f))
Ifllzp(my=1

< sup Hg”Lq’(T)HT(f)HL‘I(T)
IflLp (=1

< sup TN eeery gl o oy
IfllLe(my=1

= 1Tl ey

and so ||T%|| < ||T||, which implies that 7™ is indeed bounded. Analogously, we obtain the
inequality ||| < ||7*]|, and we conclude ||T*|| = ||T'||. O

Note once again how the case p = 2 agrees with the adjoint in a Hilbert space.

Lemma 3.17. Let1 < p,q < oo. Suppose that bounded linear operator T : LP(T) — L%(T)
is an integral operator with kernel K(t,s). Then its adjoint operator is an integral operator
with kernel K*(t,s) := K(s,t). In particular, the adjoint operator of H is —H.

Proof. Let f € LP(T) and g € LY (T). We write T[f = K s)ds. Applying

Fubini once, we obtain

(T 9(t)) = / / K (t,5)f(s) ds g(D) dt

= /f /Kts t)dtds

= /f /K (t,s)g(t)dtds
— (), /T R, 9)g(t) di)
— (). /T K* (s, t)g(t) db),

so indeed T*[g](t) = [; K*(t,5)g(s) ds with K*(t,s) = K(s,t).
Now observe that 1fK(t,T) = cot (157), then K*(t,7) = K(7,t) = cot (T5) = — cot (557).
Recalling the commutativity of the convolutlon operator, we have that

1 — 1 —
— | g(7)cot Tt dr = —— [ g(7)cot Lo dr
2w T. 2 2 T. 2
1
= —g- ng(t—7)00t< ) dr

holds?’| for every ¢ > 0 and g € Lp/(']T), and we see that the same must hold for the
principal value as a limit, so H* = —H. O

2TThis is actually just an integral over T of two 27-periodic functions that are equal to zero on (—e,e),
so the commutative property does indeed hold.
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Combining the last two lemmas, we obtain a very interesting result: if we know that
H : LP(T) — LP(T) is bounded with norm || H||zr—rr for some 1 < p < oo, then its
adjoint H* : LP (T) — L (T) is bounded (with the same norm), but then so is H = —H*
as a map L” (T) — LP(T). This means that boundedness of H for all p € (1,2) implies
boundedness of H for all p € (2,00) and vice versa. We will refer to this as ”the duality
argument” .

We can also prove more directly that the adjoint operator of f — f is f — —f.

Lemma 3.18. Let 1 < p,q < oo. Suppose that bounded linear operator T : LP(T) — L%(T)
is a Fourier multiplier operator with Fourier multiplier™ m(n). Then its adjoint operator
is a Fourier multiplier operator with Fourier multiplier m*(n) := m(n). In particular, the
adjoint operator of f > f is f > —Ff.

Proof. We write T[f](s) = > pr o m(n)f(n)e™. By density?®| of C°°(T) in LP(T) and

Lq/(T) and Proposition [3.4 we may suppose that f € C*°(T) and g € C*°(T). By uniform
convergence of the series we may swap series and integral, so we see that

(e 9]

TUO00) = 5 [ 3 mefeent S G

so indeed T*[g](t) = 370 m*(n)g(n)e™ with m*(n) = m(n).

Now we simply observe that the Fourier multiplier of the map f — f is m(n) = —isgn(n),
so m*(n) = isgn(n) = —m(n). This implies that the adjoint operator of f +— fis f+— —f
and by density this holds for f € LP(T). O

Replacing Lemma 3.17| by Lemma 3.18| in the discussion above, we have that the duality
argument still holds, but this time without needing the Hilbert transform.

Now we look at the boundedness of the map f +— f for p = 2.

280n T this a function m : Z — C.
We extend the bounded bilinear operator (T'(+),-) by density in the first argument and then in the
second argument.
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Lemma 3.19. f — f is bounded as a mapping L*(T) — L*(T).

Proof. We use the Lemma 4.28 from [3] (as we did in the proof of Lemma 1.6 from Section
1: the equality is better known as the Plancherel theorem). Let f € L?(T). Recall from
the last lemma that the Fourier multiplier of the map f +— f is m(n) = —isgn(n). We
obtain

il = 26 32 mOmim) jfﬁmtumz > Im(m) ()

n=—oo

n=—oo

IN

Z £

n=—oo

n)|? = 2| Z f mt”LQ(’]l‘) = HfHL2(’]1‘)

n=—oo

or written shortly (noting that [[ml|sez) = 1),

1Fllz2ery = Imflle@ < limle@ e = Imllefleg = 1fl2m

Theorem 3.20. f — f is bounded as a mapping LP(T) — LP(T) for any 1 < p < co.

Proof. Since we will prove this rigorously (in another way) in the next section, we will
present the next fact without proving it (however, the proof can be found in [7] as proof
of Kolmogorov’s theorem in Section V.C.1): there exists C' > 0 such that |\f\|L1,oo(T) <
C||fllr(ry- Applying the Marcinkiewicz interpolation theorem on this fact and Lemma
3.19, we obtain boundedness for 1 < p < 2. By the duality argument this now holds for
1 <p<oo. ]

Boundedness of f — f can also be proved using the maximal function. The theorem in
Section VIII.C.4 of [7] (the T version, which still holds as noted in the remark below the
theorem) shows that the maximal Hilbert transform

217r/€2ﬂ8f(t—7)cot< ) dr

is bounded as a mapping LP(T) — LP(T) for 1 < p < oo, one of the main ingredients in the
proof being the boundedness of My for 1 < p < co. Then we note that |H[f](t)] < f(t),
so |H[f](t)[P < |f(t)|P for p > 1, and due to monotonicity of the integral over T we obtain
||Hf|\Lp ) < HfHZp(T), which implies that H is bounded.

f(t) == sup
O<e<m
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4 Convergence of Fourier Series

In this section the main question is for which 1 < p < oo we have that the Fourier series
of a function in LP(T) converges back to that function: we will prove that this is only true
for 1 < p < co. For this we will need the boundedness of f +— f , which we will prove in a
different way, this time not shifting the burden of proof to other literature.

4.1 Equivalent formulations of convergence of Fourier series

We will prove that boundedness of the map f +— f is equivalent to the convergence of
Fourier series in LP(T) for 1 < p < oo, where the case p = 1 allows us to easily disprove
that every Fourier series converges in L'(T). Note how the case p = oo is excluded: this
is no problem, because we can directly disprove convergence of Fourier series in L>(T).
First we need the following lemma before we prove the equivalence.

Lemma 4.1. Let 1 < p < oo and let (a,)5%_ o be a sequence in £>°(Z). For each R € Z>,
let (an(R))%; be some sequence®| in coo such that P}im an(R) = ay. For f € LP(T), we
— 00

define TRIf](t) :==> 02 an(R)f(n)emt by the Fourier multiplier operator corresponding
to f with Fourier multiplier (a,(R))S° Then for all f € LP(T), we have that Tg[f]
converges in LP(T) as R — oo if and only if there exists K > 0 such that

n=1"

SUPHTRHLPHLP < K. (3)
R>0

In particular, the limit of Tr[f] is a bounded operator LP(T) — LP(T).

Proof. Suppose that Tg[f] converges in LP(T) as R — oo, let’s say to Ty € LP(T), then
taking e = ||Ty||zp(r) we can find some N > 0 such that |||Tr[f]l|zr(r) — |TFllr(m)] <
ITRf] = T¢ll oy < [Tyllzo(ry for all R > N, so [|Tr[f]l|ze(r)y < 2/|Tl|Lr(r), and noting
that each Tg[f] is a finite sum for R < N, we choose Cy as the maximum of 2||T|[ s ()
and | Tg[f]llzp(my for R < N, so ||Tr[f ]HLp < Cy for some constant Cy > 0. Now the
uniform boundedness pmnclple“1 tells us that sup p>ol| TRl Lr 1 < K for some K > 0.

Conversely, assume that Inequality (3) holds. We define T'[h](t) := > 0 anh(n)ent
by the Fourier multiplier operator corresponding to h € C°°(T) with Fourier multiplier

(an)52 ;. Then for h € C*°(T) we obtain the estimate

1Tl ey = | Jim Tr[h]l|Lecry < limmf[[Tr[A]l|Locr)

< EUP||TR||LP—>LPHhHLP ) < K[|y

by Proposition 3.4 and Fatou’s lemma. By density of C°°(T) in LP(T) we can extend T
to a bounded linear operator T on LP(T). Now we claim that for each f € LP(T) we have
that Tg[f] converges to T[f] in LP(T) as R — oo. So let f € LP(T) and € > 0. Since the
trigonometric polynomials are dense®? in LP(T), we can find a trigonometric polynomial

30Recall from the course Real Analysis (extending the definition from £*°(N) to £>°(Z)) that coo C £>°(Z)
is the space of compactly supported sequences, in other words we can find some N > 0 such that a, =0
for all |n| > N.

31 As seen in the course Linear Analysis: see theorem 4.52 in [6].

32In the course Fourier Analysis we have seen that the trigonometric polynomials are dense in L (T),
since we know that o,[f] — f as n — oo in LP(T) by Corollary 4.23 in [3]. This is the part that would
fail for p = oc.
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P (let’s say with degree d) such that ||f — P|zp) < €. Since P € C*°(T), we also have
that T[P] = T[P], so

ITR[P] = TPy < NI T[P) = T[P]] g ()

d
= > (an(R) = an) P(n)e™ | poe(r)
nd—f A |
< Y ll(@n(R) = an) P(n)e™ || ooy
n=—d
d
= > l(an(R) = a)l|P(n)| <€
n=—d

for all R > N,d for some N > 0, because Rlim an(R) = a,. This yields
—00

ITRLf] — TIf]ll zoery < ITRLf] — TPl Lo(ry + ITRIP) = TPl 2o cry
+ | T[P] = T[f]ll oy
< ITR[f = Pl rocry + € + ITIP = flll tocry
< K| f = Plloer) + €+ K[|P = fllpr(m)
< (14 2K)e

for all R > N and thus the claim is proven. O

Corollary 4.2. Let 1 < p < oco. Then we have that Sy[f] = f as N — oo in LP(T) for
all f € LP(T) if and only if sup||Sn||rr—rr < 00.
N>0

17 ’n‘ S N?
0, else

if Sy[f] converges in LP(T), then it must converge to f: recalling Theorem 3.11, on[f](t)
converges to o[f](t) = f(t) for almost all ¢ € T as N — oo, and for these ¢ we have that
A}i_r)n(x Sn[f](t) = o[f](t) by Lemma 4.7 in [3], so Sy[f](t) converges to f(¢) for almost all

t €T as N — oo, and thus Sy|[f] must converge to f in LP(T) as N — oc. O

Proof. We simply take a,(N) := { to obtain T := Sy. We also note that

Using Corollary 4.2 we can disprove convergence of the Fourier series in L!(T) very easily

without having to give an explicit counterexample. We note that Dy € L(T) for each

N € Z> as a continuous function, so N}im DN *Fumllpiery = |Dn|lpery by Corollary 4.23
— 00

in (3] and the reverse triangle inequality. We also have || Fa* D |1y = SN [Fumlll 1 (ry <
ISl Lo~ el Farllprry = [|SN | Lr— e since [[Fas|lpiery = 1 as a non-negative summability
kernel. We obtain the estimate

|SNllLr—re = lim [|[Dy * Farllpry = DNl
M—o00
and from Lemma 5.1 in [3] we know that sup||Dn/||pi(my = o0, so we can now see that
N>0

sup ||Sn||Lr—r = oo, and thus there are functions in L'(T) whose Fourier series don’t
N>0

co_nverge (at all, because it either converges to f or diverges as noted in the proof of
Corollary 4.2).
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For the case p = 0o, we pick the 27-periodic extension (which we will also denote as f) of
the function f(t) := { 272’ ig Er’,gzr,)
have that the continuous function Sy[f](t) = (f * Dn)(t) is real-valued as a convolution
of two real-valued functions. If Sy[f](¢) were to converge to f in L*°(T), then we would
have convergence almost everywhere, so we can pick ¢1,t2 € T such that S[f](¢;) = —2 and
S[f](t2) = 2, so we can find a fixed N € Z>¢ such that S,[f](t1) < —1 and S,[f](t2) > 1
for all n > N. For each n > N we can find two points a and b between t; and t9 such
that S,[f](a) = —1 and S,[f](b) = 1 by the intermediate value theorem (we can choose
the a and b that are closest to each other by continuity). Again by continuity, the closed
interval with endpoints a and b has a positive Lebesgue measure, and each point in this
interval gives —1 < S,,[f] <1, s0 [|Su[f] = fllgee(my > 1 for each n > N, which contradicts
convergence in L>°(T). This argument also Works for the last statement in Footnote 32.

Since Dy is real-valued for each N € Z>q, we

Now we can prove the equivalence between convergence of Fourier series in LP (T) and
boundedness of the map f — f.

Theorem 4.3. Let 1 < p < oo. Then we have that SN[f] — f as N — oo in LP(T) for
all f € LP(T) if and only if there exists Cp, > 0 such that || f|| Loy < Cpllfllze¢ry for all
f e C>=(T).

Proof. First we note that for f € C* we have Py[f] = 3(f +if) — A( 0) and P_[f] =

f =Pyl f1= £(0), so | Py [fllloery < I1f|zecry + 31 fllzocry and HfHLP(T) < NP pwery +
1P {flry < 201 P L)l sy by the triangle inequality . So LP(T) bormded-
ness on C® of f — f is equivalent to that of f — P, [f]. By density this will automatically
also hold on LP(T).

We define S [f] == ZiNo f(n)e’™ and then also note that

N

Z f( eznt —thZf mt —thZ GZN( ) znt (4)

n=—N

s0 [0 f(m)e™ |l ory = 202 (€O £ () (n)e™ || Lo(r)- This means that
ISNLfIllzrery < Cllflleg 11‘) for all f € LP(T) if and only if

1SN LSf ]”LP'[F < Cle"™OF(O)llze(ry = Cllfllzocry for all* f € LP(T). Thus Sy and Sy
share the same LP(T) bound, which implies that sup ||Sn||Lr—rr < 00 and
N>0

sup ||Sy || Lr—rr < 00 are equivalent.
N>0

Now we start with the main part of the proof. Suppose that Sy[f] — fas N — ocoin LP(T)
for all f € LP(T). By Corollary 4.2 and the equivalence above we obtain sup ||S||rr—rr <
N>0

1, 0<n<2N,
0, else,

T[f] = P+[f] + f(0) is a bounded operator and by the triangle inequality P, is bounded
(on LP(T), so in particular on C°°(T)). Now this holds too for f — f.

Conversely, suppose that there exists C, > 0 such that || f]|.» T < Cpllfllze(r for all
f € C(T). As noted above we have that Py is bounded and by density we extend this

0o. Applying Lemma 4.1 to the sequence a,(N) := { we see that

*2Using the estimate || £(0)[|zocr) = If (O] < | fllrery < Ifllzw -
34 Actually for all eﬂN(')f(-) € LP(T), but the statements are equivalent by a simple bijection in the
space LP(T) between the functions e~*N) f(.) and f.
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to LP(T). For f € C*° we have

SN = D fme™ = Y fln)e™

n=0 n=2N+1

_ Z f(n)eint . ei2Nt Z f(n + 2N)eint
n=0 n=1

= Y fmpemt = NS (IR F()) (e
n=0 n=1

= Pef(0) = NP [eTHNO 5| (1) + (0),

so just as we reasoned for Equation (4), we obtain that the operators
e2Ntp, [e=2NC) ()] (t) and Py [f](t) have the same bound || Py||1»—r». We then have

1SN ey < IPLlLoery + 1€V Py [672"N(')f(')} O llzecry + 1 e
< QCIPtller—re + DI flLe(r)

independently of N > 0 for all f € C°°(T), so we can extend it to LP(T) by density and we
get sup |Sy[fllze(ry < 2Py llr—re + V)| fllze(r) for each f € LP(T), and thus we have
N>0

sup ||S_N||Lp%Lp < 00. By Corollary 4.2 the convergence in LP(T) of Sy[f] to f follows. [
N>0

4.2 Boundedness of f +— f

We will end this section with a ”proper” proof of the boundedness of f +— f for 1 < p < .

Theorem 4.4. Let 1 < p < oco. Then there exists C, > 0 such that

£l oy < Coll £llLogy

for all f € LP(T).

Subsequently, we have that the Fourier series of f € LP(T) converges back to f in LP(T).
Proof. This slick proof by S. Bochner uses the density of the trigonometric polynomialg®®
in LP(T).

Let f(t) = ZNN:_ ~ Cn€™ be a trigonometric polynomial (of degree N), then we can clearly
rewrite this as

N N

_ CntCon int . Cn = Con int . .

f(t) = ( > e | i > S e | = P() +iQ(),
n=—N n=—N

and recalling the first exercise of the course Fourier Analysis, we have that

Ch+Cp  CcptCn  (cop+Tp)+ (cn+Cn)
= = G R
n 2 T3 2

35 As argued in Footnote |32,

36



and

anZ’L' Cn‘i’aicfn‘i‘@ :Z.(E_Cfn)‘i‘i(cn_@)ER

2 2 2
for all n, so P is real-valued. Analogously we can check that the same holds for the right
sum within the square brackets, so @ is real-valued too. S() we can temporarily suppose
that f is real-valued. Also we will assume for now that f(0) = 0. Since f is real, we
have f(—n) = f(n), and then using Proposition 3.4, noting that f(n) = 0 for |n| > N, we
obtain the equality

N N
f&) = =iy fn)e™ +iYy  f(—n)e™
n;[1 A ngll A
= i) fmet iy fnen
n=1 n=1

I
|
-~
[]=
=
S
mﬂ
3
+
|
~.
)=
=
S
Y
EY
N——

3
Il
—
3
Il
_-

so f is real-valued as well. As we can see, (f + if)(t) = 232 | f(n)e™ contains only
positive frequencies, since f(n) = 0. This implies that we have

/T (1) + if (0 dt = 0

for all £ € N, since the integrand also has only positive frequencies. Now fix k € N. The
binomial theorem with the fact that f and f are real-valued then gives us

2k

— 2k 2k—m m F/p\2k—m
0= %<m>z /Tf(t) F(ty?m at
— :Lz_::tj <2Tj]j_ 1),L-2(k—m)—1/Tf(t)2m+lf(t)2(k—m)—1 dt
(2% 2 (k—m) 2m 7\ 2(k—m)
+ mzo(m)z /Tf(t) F(t)20=m ay
— ; - 2k k—m 2m+1 £1\2(k—m)—1
- -3 (g )0 [ s at
- 2k k—m 2m £ (1\2(k—m)
£ 3 (g )0 [yt a

which implies that the real part is equal to zero, and multiplying this by %, we get

k e ~

_ i Fr\2k - 2k ﬂ 2m £ 4\2(k—m)
- & [iw dt+m221(2m) D [ i
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Putting the sum on the other side of the equality and noting that both sides are non-
negative, we can start estimating®

k 2% k m
11y = '_Z <2m> /f (£)2m F () 20=m) gy
=1

(222 );ﬂ [ lrwrmferem| ar

2m 2(k—=m)

= () <2ﬂ/<f<t>2m>%t>% (& ] (o)™ )
N / 0

- Z ( >Hf||L2’C ’]T)Hf”[ﬁk(qr )

[N
-

IN
?T‘

_ 3
I

m=1
where we used Holder’s inequality multiple times with conjugate exponents o and 5 kam)
for m = 1,...,k — 1. We divide the inequality by || f||%% 2 ( and write R := M,
L ||f||L2k(T)

we can write the inequality more nicely as

Mok
2k 2(k—m).
R _m§1 (2 )R (5)

Since the left side has the greatest exponent, it would dominate as R — co, which means
that we can find some Cyi > 0 such that Inequality (5) does not hold for all R > Co. In
other words, if R > 0 satisfies Inequality (5), then we must have that R < Cy. Since this
happens for each real-valued trigonometric polynomial f with f (0) = 0 as we just proved,
we get

HfHLP(’JT) < Gyl fllze(r)

for these described f as p = 2k.

Now we remove the assumption f (0) = 0, and see that g := f — f (0) is a trigonometric
polynomial as described in the previous case. We also observe that g = f as argued in
Subsection 3.1, so

£l oy = 181 Lo (ry < Collgllzoery < 2Col fllwemy

for p = 2k by the triangle inequality and Footnote 33l

Now removing the assumption that f is real-valued, we may write f = P +14Q with P and
@ two real-valued trigonometric polynomials as we just showed. By linearity of f +— f
and again the triangle inequality®’ we now have

1Aleery = 1P +iQllzecry < IPllLoemy + QN Lor)
< 2G|[Plzr(my +2C ||Q”LP <40 ”f”LP

36(Clearly the absolute value within the integral is unnecessary, but this is to show how we estimated
and makes us recognize Holder’s inequality.

37 Also using that |P|,|Q| < |P +iQ| = | f| since P and Q are real-valued, so |P|?, |Q[P < |f|P asp > 1
and due to monotonicity of the integral over T we obtain || P||7, 1), 1Ql7s ) < IF70er)-
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for p = 2k. By density of the trigonometric polynomials in LP(T) we now have that
HfHLp(T) < Cpllfllze(ry for all f € LP(T), where p = 2k. We have this for all £ € N, so by
the Marcinkiewicz interpolation theorem the boundedness also holds for p in any interval
(2k,2k + 2) with k£ € N. Therefore the boundedness holds for each p > 2, and by the
duality argument this now also holds for 1 < p < 2. By Theorem 4.3 we have that the
Fourier series of f € LP(T) converges back to f in LP(T) for 1 < p < oo. O
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Conclusion

We have seen that in all discussed cases the Dirichlet problem can be solved by taking the
Poisson integral of the given boundary function:

21
u(re“) = i of foa(t = T)P(T)dr, <1,
fbd(t)v r=1.

Therefore we only need to consider the boundary function fpq that is given in the Dirichlet
problem to see if we can solve the problem. We will now, in a very distilled and succinct
style, discuss the different cases of the Dirichlet problem, the different spaces of the bound-
ary function, and the type of convergence of the Poisson integral to the boundary function.

Harmonic Dirichlet problem

If fuq € C(T), then we have uniform convergence on T of u(re) to fyq(t) as r — 1. Let
1 < p < o0, then in the more general setting that fiq € LP(T), we have convergence in
LP(T) of u(re®) to fyq(t) as r — 1.

Holomorphic Dirichlet problem

If fpq € C(T), then we have uniform convergence on T of u(re) to fyg(t) as 7 — 1 just
like in the harmonic case. Let 1 < p < oo, then for fy € LP(T) we have the following
sufficient condition on the Fourier coefficients of fpy: ﬁ;l(n) =0 for all n < 0.
Consequently, if we only have f,q € LP(T), then we actually do have that u(re) :=
(foa * (Pr +1Qy)) (t) = (f +if)(re™) solves the holomorphic case.

Convergence of Fourier series

We have seen that for 1 < p < oo, the Fourier series of each f;q € LP(T) converges back
to fpq in LP(T). This is not true for p = 1 and p = oc.

Subsequently, for 1 < p < co we may reconstruct fpq in the LP(T) sense if we only know its
Fourier coefficients, which may be more efficient than using convergence twice by means
of its Poisson integral. For p = 1 we will have to solve the Dirichlet problem first before
reconstructing the boundary function fg.
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Appendix

As mentioned in the preface, we will use the definitions in the style of [1]. For example
the one-dimensional torus T will be coming forth from [0, 27) instead of (0, 1] (or (—m, 7],
although it wouldn’t make any difference for functions on T). A function f : 9D — C will
be identified with the equivalence class of boundary functions fpq : T — C with represen-
tative f(e®) on [0,27). We denote the Lebesgue measure by A (we will use |-| when we
explicitly measure intervals) while the notation of the Lebesgue integral will usually be
[ f@®)dt = [ f(x x) whenever it’s convenient (for example when the Lebesgue measure
isn’t mentioned). When zeros of a function are explicitly given, then the zeros are given
again if their multiplicities are greater than 1. We denote the set of natural numbers by
N :={1,2,3,...}. The first few propositions and definitions are some facts from basic
Fourier analysis while clearing up notation and 27-scaling ambiguities. In general, defini-
tions with an integral will be scaled by %

Fourier analysis

Proposition 1. For 1 < p < oo, the normed space (LP(T), ||-||»(1)) of p-integrable func-
1

tions on T with norm || f| rp(y = <217r J1f @) ]pdt> " is a Banach space.
T

Definition 2. If f,g € L'(T), then we define their convolution by

2w

(o9 = 5= [ =)

which is also a function in L*(T) and we have || f * gllzrery < I fllremyllgllpr(ry- Note that
* 18 a commutative operator.

The following lemma generalizes this inequality to have one of the two functions in LP(T).

Lemma 3 (Minkowski’s inequality). For 1 < p < oo, let f € LY(T) and g € LP(T), then
f*ge€ LP(T), and we have the inequality

1f* gllzecry < I flpremylgll Lo cr)-

Proof. Let 1 < p < co. By Hélder’s inequality, we get

[ise=naiar < ( [ire—riFiatr |Pd7) (/IftTIPdT>

(2 (|f] = lgl”) (1)) " (27T|!fHL1 )
= 27r((|f|*\g\p)(t))5IIfIIZ'l(T)

1
I
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where %4— 1% =1, and so

o | |5z [ 1= (s

@t < <27T/]ft—7 |d7> dt
< L / <((|f\ PO 1) o

= / (1] * lgl?) (t)dt
- Hf\lf’lmlllfl 19l s
< Hfuzi Wl lgPllsen

= I I,
= 118y 1 .

Now if p = oo, then, by translation invariance of the essential supremum on T, we simply
have

ess sup
teT

5 ot =) (s

< esssup/|gt—7' |[f(T)]dT
< esssup o [ ()] esssuplg(s — 7)ldr
teT 27 Jr s€T

1
= esssup\g(S)IQ/’f(T)’dT
s€T T JT
= |[fllzrmyllgll oo my
O

Definition 4. The sequence of functions (Dy)>%, where Dy, = Y ¢ e*t is called

n=0’
the Dirichlet kernel. For 1 < p < oo, if f € LP(T), then we define the Fourier series
SIAE) == >0 f(n)e™ by the limit of the partial sums Sn[f](t) := (f * Dn)(t) =
Zg:_ N A(n) nt where f f f(t)e~™tdt is the n-th Fourier coefficient of f.

o0

Definition 5. The sequence of functions (Fy,)°, where F), := %EZ;S) Dy, is called the
Fejér kernel. For 1 < p < oo, if f € LP(T), then we define the Cesaro sum o[f|(t) of the
Fourier series by the limit of the Cesaro means on[f](t) := (fxFn)(t) = + SN Salf)
of the Fourier series.

Definition 6. The family of functions (Pr)o<r<1, where Pu(t) = .00 rlnlent —
1—r? = Re (1+7"el:t), is called the Poisson kernel. For 1 < p < oo, if f € LP(T),

1—2r cos(t)+r2 1—rett

then we call (f = P.)(t) = S2°°___ f(n)rl"lei™t the Poisson integral of f.

n=—oo

Definition 7. A sequence of 2m-periodic continuous functions (k,)22, is a summability
kernel (or Dirac kernel) if

(z)sz: t)ydt =1,

(i3) |kn|lpr(my < C for some C' > 0 independent of n,
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2r—0
(iii) le [ |kn(t)|dt =0 for each 0 < 6 < .
n—oo 6

It is a well-known fact that the Fejér kernel and the Poisson kernel are non-negative, even,
continuous summability kernels. Furthermore, the Poisson kernel is strictly decreasing on
[0, 7]. Details for these facts can be found in [3].

Lemma 8. Suppose f is holomorphic in D and let 0 < r,p < 1. Then we have that
Flrpe®) = fre') = By(1).

(o)
Proof. Write f(z) = Y a,z", then we have that both f and P are uniformly convergent

n—=
on the closed disc with radius r, and so we may swap series and integrals:

it 1 7 n_inT = |m| jim(t—T)
f(re") = P,(t) = o Z anr’e Z p™Mle dr
TJo n=0 m=—00

o0

o 1 [
_ Z Z anrnp|m|ezmt/ ez(n—m)rdT
2m

n=0 m=—o0 0

oo
_ Z an,r,np|n|eint
n=0
= f(rpe”).
O

If f is a harmonic function, then f = Re(g) for some holomorphic function g, since D is
simply connected. Now we see that

Re (g(re™)) = Py(t) +iIm (g(re™)) = P,(t)
1 2T

) 1 2 )
- i(t—T) - . i(t—T)
o . Re (g(re )) P,(T)dr + 5 /0 iIm (g(re )) P,(t)dr

1 27 )
= o g(re NP, () dr
T Jo
= g(re") Py(t)
= glrpe®)
= Re(g(rpe™)) +iIm (g(rpe™)) .

We recall that P, is a real-valued function, and so we must have that f(re') x P,(t) =
f(rpe’). We conclude that Lemma 8 also holds for harmonic functions in D.

Lemma 9. FEvery function that is harmonic and bounded in D is the Poisson integral of
some bounded function on T.

Proof. Let F be harmonic and bounded in D (i.e. |[F|lcoc < 00) and define f,(e) :=
F(rpe®) with 7, T 1 as n — oo. We note that (f,)°%; is a bounded sequence of functions®
in L>°(T). As T is separable, L!(T) is separable, and so the closed unit ball in L°°(T),
the dual space of L!(T), is sequentially compact in the weak-* topology by the sequential

**Each function f, is in L>(T), since || fullzoe () < [falloc < [|Flloc < 00, where the second norm is the
supremum norm for continuous functions on T and the third the supremum norm for continuous functions
on D.
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version of the Banach-Alaoglu theorem. After scaling the unit ball to the corresponding
bound of (f,)52;, this implies®” that there exists a subsequence (f,, )32, that converges
in the weak-* topology to some function Fy4(t), i.e. for each € L'(T), we have that
Jp frp@)z(t) dt — [; Fpq(t)x(t)dt as k — oo with Fpq € L*(T) (a bounded function
on T). Now let re? € D. We note that P. € L'(T) (the same obviously holds for the
translated variants) and so we see that*’

1 27 1 2 )
— P.(t —T)Fpq(T)dr = lim — / Pt —7)fn,(e7)dr
0

2m Jo k—o0 27

1 2m )
= lim / P.(t —7)F(rpe'")dr
0

where the third equality holds due to Lemma |8 and the last equality holds due to continuity
of F in D, as it is a harmonic function. O

Complex analysis

Proposition 10. Let D C C be a domain. Then every holomorphic function D — C is
harmonic.

Proof. Suppose f : D — C is holomorphic. Write f(x + iy) = u(z,y) + iv(x,y) with u
and v real functions. Then by the Cauchy-Riemann equations, we see that

0ou .0 Ov 0 ou .0 Ov
9000 'osos Togoy T oyoy
0 ov .0 Ou 0 o0v .0 ou
%@_Z%@_@%+Z@%
0 o0v .90 Ou 0 0v .0 ou
%@_Z%@_%@Jﬂ%@

Af =

=0

in D, where the third equality holds due to smoothness of v and v. So f is indeed
harmonic. 0

Theorem 11. Let D C C be a simply connected domain. Then for harmonic functions
D — C, the mean value property holds, i.e. we have

1 27

f(2) f(z+ret)dt (6)

for f: D — C harmonic, where z and z + et (for all t € [0,27)) are in D.

Proof. Suppose f: D — C is harmonic. Write f(z +iy) = u(x,y) + iv(x,y) with v and v
real functions. As we can see in the proof of Proposition 10, both « and v are harmonic
in D, which means that both u and v are the real parts of holomorphic functions in D.

39This is all out of scope of this project: see Chapter 5 Theorem 3.1 in [5] for the details of the proof.
40Existence of this convolution is due to Lemma, 3.
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We consider u, which is the real part of some holomorphic function g, where v, is the
harmonic conjugate of u. Let a € D and r > 0 such that () := a + re® lies in D. By
Cauchy’s integral formula we have

1 [ 9(2)
S d
9(a) 2mi )y z—a :
1 (7 glatre?). .
= 2772'/0 gt ire' dt
2 )
= 5 g(a+re't)dt
T Jo
1 2 2 )
= 5 u(a + re’ )dt+z% vg(a+re') dt,
but we also have g(a) = ( ) + wg( ), and since both u and v, are real-valued functions,
we must have that u( ) (a + re“‘/) dt.
Analogously we get v( f v(a + ret) dt, and so we have that
f@) = u(a)+ivfa)
1 2 2w )
= o ; u(a + re’ )dt—i—z% v(a +re't)dt
1 2
= o, fla+re')dt.

O]

In this theorem, we actually proved the harmonic property first for holomorphic func-
tions. If we were to prove the theorem in another way, for example using Green’s theorem,
we would still see that Theorem 11/ holds for holomorphic functions in particular due to
Proposition [10.

Infinite products

Definition 12. Let (p,)52, be a sequence in C. We say that the infinite product

[e9)
JED
n=1

N
converges if the limit of partial products [] pn exists and is non-zero.

n=1
The assumption of being non-zero is justified by its use in Lemma (13 and Lemma 15. We
note that if the elements of the sequence are non-negative real numbers, then the infinite

product is equal to the absolute value of itself, while for series we only have an estimate.
o0

Recall that for a convergent series ) a,, we must have that hm an, = 0: we have a similar
n=1

statement for infinite products.

oo
Lemma 13. If the infinite product [] pn converges, then we have

n=1

lim p, = 1.

n—oo
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Proof. Let’s say the infinite product converges to p, then we simply observe that

n
Hlpm )
__ m= —
Pn = — » =1
Pm
m=1
as n — oo. O

Now we state a consequence of the comparison test, which we will use in the last lemma.

o0 o0
Lemma 14 (Limit comparison test). Let > a, and > b, be two series with a, > 0 and

n=1 n=1
b >0 for alln € N. If
. Gp
lim — =¢
n—oo by,
oo oo
for some 0 < ¢ < oo, then Y a, converges if and only if > b, converges.
n=1 n=1

an

Proof. For each € > 0 we can find N € N such that for all n > N we have |§* — c‘ < g, or

c

in other words, (¢ —€)b, < a, < (c+¢€)b,. Choosing ¢ = §, we obtain §b, < a, < %bn.

o0 o [o¢] o
Noting that ) $b, = § > by, we have that if ) a, converges, then § ) b, converges
n=1 n=1 n=1

= n=1
oo oo
by the comparison test, and thus ) b, converges. If > b, converges, then similarly we
- n=1 n=1 -
have that % > ay converges by the comparison test, and thus ) a, converges. O
n=1 n=1

Lemma 15. Let (p,)52, be a sequence in C, where 0 < |p,| < 1. Then we have that

o o
H pn 18 convergent if Z\l — pnl| is convergent.

n=1 n=1

If the same sequence (p,)52y is in R, then a stronger statement holds:

oo oo
H pr 18 convergent if and only if Z|1 — pn| is convergent.

n=1 n=1

Proof. We will first prove the stronger statement, so we suppose that (p,)52; a real
sequence. Since lim p, = 1 by Lemma 13 (this also holds if we assume that the series
n—oo

converges), we only have to consider the case that the sequence only has positive elements,
as the first (finitely many) terms don’t influence convergence.
We observe that [[>° | p, converges if and only if > | log(py,) converges (to some negative
real number, since 0 < p,, < 1) due to the continuity of log.
We see that

—log(pn) _ . 1og(pn)

lim —8WPn) _ 08 g
n—00 1—pn n—00 pn—l

since we have that

1 1 1 + O (y?
lim 108@) _p losly D) v RO o2
z—=1 x—1 y—0 Yy y—0 Yy y—0
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so by the limit comparison test we obtain that —» > log(p,) converges if and only if
Yol 1 — pp converges: the first is equivalent to the convergence of > > log(p,). So
indeed []>7 | p, converges if and only if > 7, 1 — p,, does.

Now we prove the (weaker) statement for (p,)>°; a complex sequence. We write p, =
Tp+ 1y, with z,, y, € R. We have that the infinite product [[}2 | p, converges if and only
if > Log(pn) = Yoo log|pn| +i> 0% | Arg(pn) converges, by the continuity'! of Log.
By linear independence of real and imaginary part, the last series converges if and only if
both Y > | log|p,| and Yo7, Arg(p,) converge.

Im
,L',,
e o D2
. T,
Ul pem==m=mms=sssao= i
T
- I
|pn| s : e Pp+1
It :yn
-7 ! ® Pn+2
) |
-7 \Arg(pn) I « Pnt3
¢ | Re
In 1

Figure 3: p, = x, + iy, in the complex unit disc as part of the sequence (py)52 ;.

We note that y, = [pn|sin(Arg(pn)), so [yn| = [pnllsin(Arg(pn))| = [pn|sin(|Arg(p,)|).
Again, in both parts of the statement of the lemma we have that p, — 1 as n — oo, which
implies that x,, — 1, so again we only have to consider the case that x,, is positive as argued

; ; ; lynl _ _ i SmlAreea)) _ o
in the real case. This also means that nh—>nolo Are(p)] = nh_)rr;o |pn nlg]go Arg(p)] = L since

nlg]go Arg(p,) =0 as nhﬁ\ngo pn = 1, so by the limit comparison test we have that >~ |y,
converges if and only if > >° |Arg(py,)| converges. Now that we have proved the details,
we can prove the main statement.

Suppose Y 7 |1 — pp| is convergent. We have |y,| < |1 — x, — iyn| = |1 — pp| and from
the reverse triangly inequality we obtain 1 — |p,| < |1 — py|, so by the comparison test we
have that > 7, |yn| and > o2 | 1 — |p,| converge, the first implying that > >, [Arg(py)|
converges, and then so does Y 2 | Arg(p,,) due to absolute convergence. The second series
agrees with the conditions of the real case, so we have that > 2  log|p,| converges. As
noted at the beginning of the complex case, we now have that [[>7; p, converges. O

If p, = 0 for finitely many n, then we see that Lemma 15 still holds (if we consider an
infinite product that is equal to zero due to finitely many zero-valued elements also con-
vergent). Similarly, the second statement still holds if (p,)52 is real except for a finite
number of elements.

! Continuity in complex numbers with their (principal) argument in (—m,7). In the next lines we will
see that we may assume x, > 0.
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We can show that the stronger statement does not necessarily hold in the complex case.
We need that the series of both the argument and the logarithm of the modulus converge.

1 n _1\n
This happens for p,, = en? exp (i(_l) ), since we have?? 37> L — %2 and Y 7, el

n n=1 n2 n

1 n
—log(2), and so we have that [[ 2, p, converges. Note that p, = en? cos (PTI)) +
. (="
n

1 n 1
ien? sin ( , SO Yp = en? sin (%) = (—1)"en? sin (1), and recalling the estimate

[Yn| < |1 — pnl, we see that*3

4, 1 . 1 2
1 —pp| >enZsin( =) >sin( =) >="
n n T

and recognizing the harmonic series on the right, we have that > >° |1 — p,| diverges by
the comparison test.

420r we note that the first converges as a p-series with p = 2 and the second converges by the alternating
series test.
*Here we also use the estimate 2z < sin(z) for |z| < %, since | 2| <1< % for n € N.
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