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Let y be the Gauss measure on R? and % the Ornstein-Uhlenbeck operator,
which is self adjoint in L*(y). For every p in (1, o0), p #2, set ¢ =arcsin |2/p—1|
and consider the sector S¢,;: {zeC:Jargz| <¢y}. The main result of this paper is
that if M is a bounded holomorphic function on Sd:; whose boundary values on HS¢;
satisfy suitable Hormander type conditions, then the spectral operator M(Z)
extends to a bounded operator on L”(y) and hence on L%(y) for all ¢ such that
[1/g—1/2| <|1/p—1/2|. The result is sharp, in the sense that ¥ does not admit a
bounded holomorphic functional calculus in a sector smaller than Sq,;. © 2001
Academic Press

Key Words: Ornstein—-Uhlenbeck operator; functional calculus; spectral multiplier;
Hormander—Mihlin condition.
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We consider the Gauss measure on R? ie., the probability measure y
with density

yo(x) =7~ " exp(—|x|?)

with respect to Lebesgue measure. The Ornstein—Uhlenbeck operator
—34+x-V

is essentially self-adjoint in L*(y); we denote by . its self-adjoint extension.
The spectrum of # is N= {0, 1, ..}. Let {#,} . be the spectral resolution
of the identity for which

Lf = Ozo: n?,f Vf e Dom(%).

n=0

It is well known [B] that if p is in (1, o) and » is in N, then £, extends
to a bounded operator on L?(y). Furthermore, if p is in [ 1, c0), the projec-
tion % extends to a nontrivial contraction operator on L?(y).

For each ¢ >0, the Ornstein—Uhlenbeck semigroup i, is defined by

Hf =3 e "Af  NfeL*y).

It is known that {#,},., extends to a markovian semigroup, which has
been the object of many studies, both in the finite and in the infinite-dimen-
sional case. A good reference about the Ornstein—Uhlenbeck semigroup is
[B] (see also [Me]), where additional references can be found. In this
paper we shall consider only the finite-dimensional case. Some results
involving maximal operators and Riesz transforms associated to this
semigroup are described in the survey [ Sj].

Suppose that M: N — C is a bounded sequence. By the spectral theorem,
we may form the operator M(¥), defined by

M) f=Y M) Zf Vel

clearly M(%) is bounded on L?(y). We call M(%) the spectral operator
associated to the spectral multiplier M.

The purpose of this paper is to develop a functional calculus for %, i.e.,
to find sufficient conditions on the spectral multiplier M for the spectral
operator M(%), initially defined in L?(y) n L?(y), to extend to a bounded
operator on L”(y), for some p in (1, o0).

On the one hand, we show that if p # 2, then there is no reasonable non-
holomorphic functional calculus in L?(y) for £. In particular, we prove
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that there is no analogue of the classical Hormander multiplier theorem in
this context. In fact, for each p #2 there exists a spectral multiplier M,
such that M (%) does not extend to a bounded operator on L”(y), and
which is the restriction of a function, also denoted by M, analytic in a
neighbourhood of R™, that satisfies the conditions

sup |4/ D/M (2)] < oo VjeN.
A>0

On the other hand, it follows from an abstract result of Stein [ S, Chap. 4]
that if M: N - C is a bounded sequence and there exists a holomorphic
function M of Laplace transform type, such that

Mk)=Mk), k=1,2,3, ..,

then M(.%) extends to an operator bounded on L?(y) for every p in (1, c0).
Notice that we do not impose any restriction on M(0). Since % is bounded
on L?(y), the operator M(.%) is bounded on L”(y) if and only if M(¥)—
M(0) %, is. This has recently been improved by Garcia-Cuerva et al.
[GMST], who showed that M(.%) is also of weak type (1, 1) under the
same assumptions.

Furthermore, if we fix p in (1, c0), it is interesting to determine the “min-
imal regularity conditions” on M which imply that M(¥) is bounded on
L?(y). These conditions are sometimes best expressed in terms of Banach
spaces of holomorphic functions. If ¢ € (0, z), we denote by S, the open
sector

{zeC:|argz| <y},

and by H®(S,) the space of bounded holomorphic functions on S,.
A consequence of an abstract result of Cowling [ C, Theorem 2] is that
if y>n|l/g—1/2|, M:N - C is a bounded sequence and there exists M
in H*(S,) such that

Mk)=Mk), k=123, ..,

then M(%) extends to a bounded operator on L4(y).

In this paper we improve this result for the (finite-dimensional)
Ornstein—Uhlenbeck operator, by showing that analyticity in a smaller
sector suffices to give bounded operators on L?(y).

The problem of the existence of a nonholomorphic functional calculus
for generators of Markov semigroups has attracted considerable attention
in recent years. So far, only a few examples have been understood, see, for
instance Christ and Miiller [ChM ] and Hebisch [ H].
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For the statement of our main result, we need the following notation.
Suppose that J is a nonnegative integer and that y € (0, 7/2). We denote by
H*(S,;J) the Banach space of all M in H*(S,) for which there exists a
constant C such that

RN +iy , dA 2 .
(1) supj 2 DM Z<C? Ve {01, T,

R>0 “R
endowed with the norm
HMH%,:inf{ C: (1) holds}.

Condition (1) is called a Hérmander condition of order J[HO6]. Note that
(1) implies that sup,.g |M(2)| <2C, if J>0.
. . v .
Our main result is the following

THEOREM 1. Suppose that 1 <p<oo and p#2, and set ¢} =arcsin
|2/p—1|. Let M: N — C be a bounded sequence and assume that there exists
a bounded holomorphic function M in S« such that

P

Mk)=Mk), k=1,2,3,...

Then the following hold.

(1) i]"MeHw(S¢*; 4), then M(Z) extends to a bounded operator on
L?(y) and hence on L4(y) for all q such that |1/q—1/2| <|1/p—1)2];

(i) if Me H*(Syx) and |1/g—1/2| <|1/p—1/2|, then M(¥) extends
to a bounded operator on L9(y).

The next result shows that in Theorem 1, the size of the region of
holomorphy, measured by the aperture of the cone, cannot be reduced.

THEOREM 2. Let p and ¢ be as in Theorem 1. If y <@, there exists a
Sfunction M which decays exponentially at infinity and belongs to H*(S,,; J)
for every positive integer J, such that M(¥) does not extend to a bounded

operator on LP(y).

We remark that Theorem 1 may be sharpened by means of spaces
H*(S,+; J) with nonintegral J.

A significant feature of Theorem 1 is that the number of derivatives on
M required in (i) is independent of the dimension d. However, our
estimates depend strongly on d, so that our methods fail to give a multi-
plier result for the infinite dimensional Ornstein—Uhlenbeck operator. Note
that Cowling’s result holds in the infinite-dimensional case too. We recall



THE ORNSTEIN-UHLENBECK OPERATOR 417

that other important operators related to the Ornstein—Uhlenbeck semi-
group, such as the Riesz transforms, have L?(y) bounds independent of the
dimension. The reader is referred to the elegant analytic proof of Pisier [ Pi].

Theorems 1 and 2 are proved in Section 3. The main ingredient of the
proof of Theorem 1 will be an estimate

(2) (L +en)™ |, < C1+ [u])>? e Vee (0, 1] VueR,

where ||-]|, denotes the operator norm on L”(y) and C>0 is a constant.
This will be combined with an abstract multiplier result for generators of
holomorphic semigroups, which is a variant of an earlier result of Meda
[M, Theorem 4] (see also [CM, Theorem 2.1]). The abstract multiplier
result is proved in Section 2. The estimate (2) will be obtained as an easy
consequence of Propositions 3.1 and 3.2, which contain norm estimates
concerning two auxiliary operators, J? (¥ +¢ef) and K?™( L +eF),
introduced at the beginning of Section 3. The norm estimates for
JP (¥ +ef), in turn, hinge on pointwise estimates off the diagonal for
the distributional kernels of the complex powers of the resolvent operator
(Z +¢&s)~L This analysis is rather technical and occupies Sections 4
and 5.

One of the main ingredients of our approach is a careful analysis of the
complex time Ornstein—Uhlenbeck semigroup. The notation and some
preliminary results concerning the Ornstein—Uhlenbeck semigroup are
contained in Section 1.

Maximal estimates for the complex Ornstein—Uhlenbeck semigroup will
appear in a forthcoming paper.

1. NOTATION AND PRELIMINARY RESULTS

We shall consider L? spaces both with respect to Lebesgue measure and
Gauss measure, which we denote by L?(R9) and L?(y), respectively.

Suppose that .# is a continuous linear operator from C*(R9) into dis-
tributions. By the Schwartz kernel theorem there is a unique distribution
mg € Z'(R?x RY) such that

(b, ) pa={ms, Yy @Pdpu Vo, € CZ(RY),

where < -, - Yre and { -, - > g2« denote the pairings between test functions and
distributions in R? and in R?? respectively. We call the distribution
(1®yy ") mg the kernel of .4 and denote it by m. The justification for this
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notation is that if mg is locally integrable, then .# may be represented as
an integral operator with kernel m with respect to the Gauss measure.
Indeed,

M) =] sl ) P dy= | mlx ) p) i) Ve CERY).

If .# is a bounded operator on L*(y), then it maps C*(R9) functions con-
tinuously into distributions, so that we may consider its kernel. In par-
ticular, if #z >0, we denote by /, the kernel of the operator J#, spectrally
defined by

Hf=) e "Af  NfeLlXy)
n=0
h, is called the Mehler kernel and is given by the smooth function

(3)112()(3, y) = (1 _6722)7‘1/2

« 1 1 T 1 1 | E v Rd
<p | — _ _

P e Ty Y Y rer
if z¢ inZ. For k in Z, the distribution 4, is defined by

i 0 = fRd d(x, (—1)¥x)exp(|x[?)dx  Vhe CP(RIxRY).

It is easy to check that {/_.} 4., is an analytic family of distributions, and
that { A} 4.~ is an analytic family of continuous operators from C°(R9)
to 2'(R?). In particular, if ¢ € C*(RY) and k € Z we have that #,¢(x) =
#((—1)*x). Further properties of {#} 4.-, are contained in Proposi-
tion 1.1 below. For every p in (1, ), p #2, set ¢, =arc cos |2/p — 1], and
denote by E, the set

{x+iyeC: [sin y| <(tan ¢$,) sinh x};

see Fig 1. If p=2, define ¢, to be 7/2 and E, to be S,,. The set E, is a
closed mi-periodic subset of the right half-plane. The rays [0, e*™#0) are
contained in E, and are tangent to the boundary of E, at the origin. Note
that if 1/p+1/p"'=1, then E,=E,, and that E,cE, if 1l <p<g<2.
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ProrosiTION 1.1.  Suppose that 1 <p < co. The following hold.
(i) the semigroup { A}, o is markovian;
(il) if t>0 and 1 <p <2, then H, is bounded from L”(y) to L(y) if
and only if t= —log./p—1, in which case it is a contraction;
(i1) the operator . extends to a bounded operator on L”(y) if and
only if ze E,, in which case it is a contraction. Furthermore, the map z v A,

from E, to the Banach algebra of bounded operators on L”(y) is continuous
in the strong operator topology, and its restriction to the interior of E, is

analytic.

This result is well known. In particular, (ii) is due to Nelson [ N], and
(iii) to Epperson [E]. The reader is referred to [ B] for (i) and more on

the Ornstein—Uhlenbeck semigroup.
Positive constants are denoted either by ¢ or by C; these may differ from

one occurrence to another. The expression

A(t)~B(1)  VteD,
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where D is some subset of the domains of 4 and of B, means that there
exist constants C and C’ such that

ClA(1)| <|B(1)| < C' |A(1)] VteD.

2. AN ABSTRACT HORMANDER TYPE MULTIPLIER THEOREM

In this section we prove a result concerning the existence of a bounded
holomorphic functional calculus for infinitesimal generators of symmetric
contraction semigroups. We shall use this result in Section 3 in our study
of the Ornstein—Uhlenbeck operator.

Let X be a o-finite measure space and ¥ a positive linear operator on
L?*(X), possibly unbounded, but with dense domain. Let {&,} be the
spectral resolution of the identity for which

qu:j Jdé&,f  VfeDom(%).
0
For every positive real number ¢, we define the operator 7, by
7,f=j e~ d& S VfelXX).
0

We assume that each 7, has the contraction property
1701, <Ifl, VYfeLX)nLP(X)

whenever 1 <p<oco. A semigroup {7,},-, with the above properties is
called a symmetric contraction semigroup, and % will be called the
infinitesimal generator of {7,},- ,. Note that in many texts on semigroups,
the generator of the semigroup is —% instead of .

Let M be a complex-valued, Borel measurable function on R*. The
multiplier operator M(%) is then defined on a suitable subspace of L*(X) by

M(%)f = f:o M(7)dé, f

By spectral theory, if M is bounded, then M(%) is bounded on L* X). An
important problem is to find conditions on M (and on the semigroup), so
that the operator M(%) extends to a bounded operator on L?(X) for some
pe(l, o).
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Recall that the Mellin transform .#f of a function fe LY(R™, di/1) is
defined by

0 da
/%f(u)=£) S AT ueR

Let M be a complex-valued, Borel measurable function on R*. Given a
positive integer N, we denote by M: R x R* — C the function defined by

M (1, 2) = (t2)" exp(—1t2) M(2),

and by .# M y(t, -) the Mellin transform of M (z, -).
If 7 is a bounded linear operator on L?(X), we denote by [|7||, its
operator norm.

THEOREM 2.1. Let 9 be the infinitesimal generator of a symmetric
contraction semigroup and assume that the spectral projection &, is trivial.
Suppose that 1 <p < oo and that M is a Borel measurable function on R™.
If for some positive integer N

[ sup LMy, w1194, du< oo,

—© >0

then M(%) extends to a bounded operator on L?(X).

This result was proved by Meda [ M, Theorem 1]. A more elegant proof
of the same result, due to Cowling and Meda, is in [ CM, Theorem 2.1].

Suppose that M e H*(S,). It is well known that M admits a bounded
extension, also denoted by M, to S,. For [0| <y, let M,: R* — C denote
the function defined by

My(2) = M(e")).

Suppose that J is a positive integer. We say that M, satisfies a Hormander
condition of order J if there exists a constant C such that

o Jdi
sup jR W DML Ve {01 T

R>0

The smallest constant C for which this inequality holds is called the
Hormander J-constant of M, and is denoted by || M| gsrm 7- Clearly, if M
is in H*(S,;J), then

HMHl//;.]: max( ”Mx//HHﬁrmJa HM—lpH Horm J)-
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We now state the main result of this section. Its proof is a slight
modification of the proof of [ M, Theorem 4]. Our result is related to a
previous result of Cowling et al. [CDMY, Theorem 5.4] on the H* func-
tional calculus for a certain class of operators acting on Banach spaces.

THEOREM 2.2. Let 9 be the infinitesimal generator of a symmetric con-
traction semigroup and assume that é,=0. Suppose that 1 <p < co and that
there exist positive constants C and o, and a constant 0 € (0, ©/2) such that

%01, < CL+ ul)? exp(0 [ul)  Vue R,

If J>0+1 and M e H*(S,; J), then M(%9) extends to a bounded operator
on L?(X), and

M, < C [ Mo,

Proof. We show that M satisfies the hypotheses of Theorem 2.1.
Let  be a C*(R) function supported in [1/2,2] and such that

f Yy(2¥)=1  VieR*.

k= —o0

Observe that

0 ey
/%MN(z,u)zj (t/l)Ne_”lM(/l)/l_’“dT

0

. 0 . - d
_ AWHWJ (12)" exp( — ¢ 1h) M(4) 27" =

0

by Cauchy’s integral theorem. A change of variables (1 =v) shows that

[ . ) d
e~ UM y(t,u)=e™ 1| oV ~™exp( —e®) My(v/t) &
0 v

I R 4 d
— My Y f oN = exp( — ) M y(v/t) Y(250) < .
0 U

k= —o0

The rest of the proof is a trivial modification of the proof of [M,
Theorem 4]. We omit the details. i

In view of the application to the Ornstein—Uhlenbeck semigroup, we
need a version of Theorem 2.2 for generators of symmetric contraction
semigroups whose spectral projection & need not be trivial. This is the
content of the next corollary.
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COROLLARY 2.3. Let ¥ be the generator of the symmetric contraction
semigroup {7,}. Suppose that 1<p<oo and that there exist positive
constants C and o, and a constant 0 € (0, n/2) such that

I(Z + &) ||, < C(1 + |u])” exp(6 |ul]) Vee (0, 1] YueR.

Let M: [0, 0)— C be a bounded Borel measurable function and suppose
that there exists M e H*(Sy; J) for some J>a+ 1 such that

M()=M(L)  VYieR™.
Then M(9) extends to a bounded operator on L?(X), and

MG, < CIMO)| + [ Mllg, )

I,

Proof. 1t is immediate to check that 4 + ¢.# is the infinitesimal generator
of the symmetric contraction semigroup {e~%7,},-, and that its spectrum
is contained in [¢, c0). Therefore, we may apply Theorem 2.2 and deduce
that there exists a constant C such that

IA2(% + s, < C [ Ml
By spectral theory

(4) &f=1im 7.f  VfeLXX).

Since 7, is a contraction on L?(X), it follows that &, is contractive on
L?(X) for every p in [1, c0). Consequently, .# — &, is bounded on L?(X),
so that

(3) (-5 = &) M(% +e9)|ll, < C | Ml .

Observe that for every ¢ >0
(% +e9) f = B )a@of+j M2 +e)d&f  VfelX
Thus, if g, - 07*
(F — &) (% +6,.9) f = f M+, A6, f
. f:o F(2) dé, f

=M(9)f—M(©0)&f  VfeL*X),
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whence (F — &) M(% +¢,.7) converges to M(%)— M(0) & in the strong
operator topology of L?(X) by (5). Therefore (5) implies that

1M(%) — M(0) &I, < C ||#],,
and finally that
IM(%)]|, < |M(0)| + C | ]|, ,

as required. ||

Remark 2.4. Suppose that the symmetric contraction semigroup {.7,}
preserves the class of real functions (in particular, this holds if {Z,} is a
submarkovian semigroup). Assume that for some p in (1, 2) there exist
positive constants C and o, and a constant 6 € (0, z/2) such that

(6) (% +es)~ ™|, < C(1+u)” exp(Ou) Vee (0, 1] VueR™.
We claim that
(6") (% +e) ™|, < C(1+ |ul)” exp( |u]) Vee (0, 1] VueR

and that an estimate similar to this holds, with p replaced by its conjugate
index p'.

Indeed, since {7,} preserves the class of real functions, the same holds
for its infinitesimal generator % and for the spectral projections {&;}.
Therefore &, f= &, f, whence

(@ el [=e"6af+ | (i+ey"dé,f
ot

=g [+ J (A4e)~™dé, f
0+
=(G+ed)"™f NfeL*X).
If fe L*(X)n L?(X), then (6) implies that for all ve R

(G +e)* fl,= (G +e)" [,
=G +e/) " [,
< C(1+0v)7exp(Ov) |11, Vee (0, 1];

a density argument then shows that (6") holds for all u e R.
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Furthermore, for every fe L*(X)n L?(X) and every ge L3(X)n L?(X)

(G+es)" fig)= (L (9 +e)")*g)
=(f(F+ef)"g),

where (-, -) denotes the inner product in L?(y) and * the Hilbert space
adjoint. We have proved that for every ueR the operator (% +e#)™
extends to a bounded operator on L?(X). It follows that for every u e R the
operator (% +e¢#)"™ extends to a bounded operator on L7(X), as
required to finish the proof of the claim.

3. THE MAIN RESULT

In this section we prove our main result, Theorem I, modulo two
propositions. Theorem 2 is also proved. The strategy for part (i) of
Theorem 1 is to show that if 1 <p <2

(L +es) ™|, < C(1+u)exp(¢Fu)  Vee(0,1]  VueR*,

and then to apply Remark 2.4 and Corollary 2.3.
First we need a little more notation. We denote by 7: (C\R)u
(—1,1) - C the transformation

where log w is real when w> 0. It is straightforward to check that 7 is a
biholomorphic transformation of (C\R)u (—1, 1) onto the strip {zeC:
|Im z| <=z}. In particular, if 1 <p<2, then T maps S¢p\[1, o) onto the
interior of E, n{zeC:|Imz| <=z} and the ray [0, ¢%c0) onto JE, N
{zeC:0<Imz<n}.

Observe that if z=7({), then

| _e-2 4¢ 1

B 1 1 1 1 1
T (140* 2 +1

_¢ and —= =———.
4° 2e-1 4 &

=

From Mehler’s formula (3) for the heat kernel, we deduce immediately that

A+07 [P+l 1
@ P 4

(7)) hyplx, y)= (Clx+yP+C =217 |

If z and w are complex numbers, we denote by [z, w] the closed segment
in the complex plane joining z and w. We denote by z, the point 7(e*/2),
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which is in 0E,, by a¥ the set 7([0, ¢¥7/2]), and by a, the regular curve
t— e, 0<t<1/2. Further, p will denote the union of the segment
[z,,e?] and the ray [e”, ¢*rc0), and B, a piecewise regular curve with
range f3,f.

For every complex number w such that Zw > 0, we define the functions
JP”". R* - C and K»": R* - C by

1 d
J%W(A):—f e 2% and
Z

I(w) Yo,
1 dz
W — w ,—Az
KP"(2) - fﬂpz e

Observe that the function w— K?*(A) is entire. The function wi— J#*(4)
is analytic in the half plane Zw > 0. A complex integration by parts shows
that if Zw >0

z, exp( —z,4)

I'(w+1) I(w+1)

A
(8) J”’w(l)=7{ e dz+
%

The right hand side is analytic in the half plane Re w > — 1. We shall use
(8) to define J#*(1) for —1 <Re w< 0. In particular, J#*(1) is defined for
weil.

For every ¢ >0 we define the operators J» (¥ +¢.%) and K»"( ¥ +¢5)
by the formulae

JP L +ed)f= ) JP¥(n+e) 2,  and

n=0

KP(ZL +es)f=Y KP¥n+e) 2,

n=0

on their natural domains. It is easy to show (see the proof of Theorem 1(i)
below) that if ue R

(L +ed) M f=Jr "L ted)f+KP UL +ed)f  VfeLXX).

Thus, we are led to the problem of finding L”(y) estimates for J#"
(L +ed) and K7™ &L 4 ¢#). Our main results concerning J”"( ¥ +¢.9)
and K?»"(¥ +¢f) are Proposition 3.1 and Proposition 3.2 below. The
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proof of Proposition 3.1, which is quite technical and requires a detailed
analysis of the kernel of J#"(% +¢.#), will be given in Section 5.

ProposiTiON 3.1.  Suppose that 1 <p <2. Then there exists C such that

[lJ7 (L +ef)|, < C(1+u)?e’*  VYueR* Vee(0,1].

ProrosITION 3.2.  Suppose that 1 <p <2. Then there exists C such that

(5 —2) KP (L +e9)|,< C(1 +u)'/? e VueR* VeeR*.

Proof. Define t, = —log \/pj . We claim that there exists C such that
(S —A)e = A|| p<Cmin(1,e~Re==%)  VzeE,.

Indeed, on the one hand Proposition 1.1(iii) and the boundedness of
S — % in L?(y) imply that

17— Z) e =, < Clle ]|, <C  VzeE,.
On the other hand, if Rez>1,, then

I =Z) e A S, < IA(I = R) [
= [ Hre (I = %) [ ]2

[79) 1/2
:< Z 672(Rezftp+tp)n |%f§>

n=1
A AT AR
e ®e==w (S = A) f1,
SCe ®e==W | f],  V¥feL’(y)n LA(p).

The first inequality follows from Holder’s inequality and the fact that
7(R?) =1, the second is a consequence of spectral theory, the third follows
from the hypercontractivity of s, (Proposition 1.1(ii)) and the fourth from
the boundedness of .# — % on L?(y). A density argument then shows that
(. —A) e A || ,< Ce™#~%), as required to finish the proof of the
claim.

Recall that for every s e R, |I'(s + iu)| ~ |u|* =Y e "2 a5 |u| tends to co.
Observe that

lz¥ <e~%*  VzeBF  VueR",
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because arg z > ¢, for every z in . Thus,

1 i d
H’ : Zzue—ez(j_%)%j
I'(—iu) Jg, Z iy
1 . |dz|
<C - |z min(1, e ~®Rez—%)) ——
‘F(—lu) Jﬁ, |z]

< C(14u)'?e%x,

as required. ||

Now we prove our main result, Theorem 1, which we restate for the
reader’s convenience.

THEOREM 1. Suppose that 1<p<oo and p+#2, and set ¢; = arcsin
|2/p—1|. Let M: N — C be a bounded sequence and assume that there exists
a bounded holomorphic function M in S« such that

P

Mk)y=Mk), k=1,2,3, ...

Then the following hold.

(1) if'MeH”(S¢*; 4), then M(¥) extends to a bounded operator on
L?(y) and hence on L4(y) for all q such that |1/g—1/2|<|1/p—1/2|;

(11) if]\7[eH°°(S¢*) and |1)qg—12| < |1/p—1)2|, then M(¥) extends
to a bounded operator on L4(y).

Proof. We first prove (i). By duality we may assume that 1 <p <2.
Suppose that Zw > 0. Recall the following classical formula

1 © d¢
A= j e i,
0 t

By Cauchy’s integral theorem applied to the analytic function z >z 1 e =%,

e[ et
I'(w) Jo +p, z

=JP"(2) + K2 "(2).
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If Re w <0 we interpret this formula by analytic continuation. Then, by
spectral theory,

(LA eI) W=D L +eI) M+ (I —P)NL +eF)"™
—P(L +eI) A (I —P) I L + e F)
(I —P)KP ML +eF)  VueR™.

If fis in L?(y) and hence in L?(y), then by spectral theory and the fact that
1%, =1

12(L +el)"" fll,=le™™ A fl,=1Z%fl,<|fl, VueR.
A density argument then shows that
AL +es) ™|, <1 YueR™* Vee(0,1].
Since .# — Z) is bounded on L”(y), by Proposition 3.1 we have that
(I —2)JP™ (L +ed)|,<C(1+u)>?e%*  VueR* Vee(0,1].
Finally, Proposition 3.2 implies

I(F =) KL +es)||,<C(1+u) ek  YueR*  Vee(0,1].

ll»

Therefore, we may conclude that
(L +ef)~™||p<C(1+u)?etr VueR* Vee (0, 1].

Then (i) follows from Corollary 2.3 and Remark 2.4.

We now prove (ii). Since MeH °°(S¢;), then by Cauchy’s integral
theorem it is in H °°(S|,,q; J) for any nonnegative integer J and for any ¢
such that |1/¢ —1/2| < |1/p —1/2|. Then by (i) (with ¢ instead of p) M(¥)
extends to a bounded operator on L4(y), as required.

The proof of Theorem 1 is complete. |

Proof of Theorem 2. Suppose that y <v <¢* and that 6 > 0. We define
Mv, ) by

M, 5(z) =exp[ —de™>)z].

Clearly, M, s is in H™(S,), hence in H*(S,;J) for every nonnegative
integer J by the Cauchy integral theorem. The corresponding spectral
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operator is the operator H5,iw2-v». If 0 is sufficiently small, the point
5e"™?=¥ is not in E,,, so that #j,ix2-v is unbounded on L”(y), by Proposi-
tion 1.1(1i1).

Theorem 2 is proved. ||

4. ESTIMATES FOR SOME KERNELS

Suppose that ¢>0, 1<p<2 and w is a complex number. Let
7" RYx R?— C be defined by

1 d
(. y) [ e =hnn T 2y,

- I(w) Ja,

and r2"(x,x)=0. It is not hard to prove that this integral is absolutely
convergent. We omit this verification, as it is implicit in Proposition 4.1
below. Note that the change of variables z=1({) and formula (7) for the
Mehler kernel show that

Ul +1y1%)/2 L (1 + )4
29T (w) ., (P2

o
© P

9) rpt(x, y) =

x e @+ v =y DA (1) ¢

The function r#" agrees with the kernel of the operator J#»"(¥ +¢.%)
off the diagonal (see Proposition 5.2 below). In this section we prove
pointwise estimates for r2*", which will be crucial for the study of the
operator J# (¥ + &) we shall perform in Section 5. In Proposition 4.1 we
show that r2" satisfies standard estimates in a convenient neighbourhood
of the diagonal of R?x R¥ Define the local region by

L={(x,y)eR‘xR?: |x— y|<min(1, [x+ y|™")}.

Pointwise estimates in the complement of L are proved in Proposition 4.3.

ProrosiTiION 4.1.  Suppose that 1 <p <2 and that N>0 is an integer.
Then there exists C such that for every ¢ € (0, 1], and every complex number
w with —N < Aw<d/2—1/N, the following hold.

(i) if (x, y)e RYxRY then

—¢p Imw

“ron)

(Ix12+ [ ¥1%)/2 2Rew—d.
e |x =yl

>

r2"(x, y) <
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(i) if (x, y) is in the local region L, and x # y, then

IVer? ™ (x, )+ [V, r2 ™ (x, p)

e—qﬁplmw ) )
— L UxIF+xIH)2 2Rew—d—1
e |x — y .

[(w)]

S

Proof. We assume that x# y, because otherwise the conclusion is
obvious. We shall need the integral I(x, y; w, k), k € R, defined by

d
J,l T(i:)w—l (élk;f:; e~ Clx+yP+7x—y2)/4 /() dL.

T oo(p
We parametrise 77" o, by {=e" 1, where ¢ is in [0, 1/2]. Since

(1+07

e T

‘T(C)W1

(C)‘ < Cef¢p1mwlRew7k71

by elementary complex analysis, we obtain that

12 de
e, yiw k)| < Cetplme| T gRew =k gmeondy o
0

4k—Rew€—¢pImw

2 R« —2k
(COS¢ )k—Rew |x—y| o
P

x « Uk—Rewe—v@
cos ¢, |x— y|%/2
e hImw |y — py|2Rew—2k if Rew<k
<Cle %™ 4+ |log |x—y||) if Rew=k

€_¢P Imw

if Rew>k.

Since #w < d/2 by hypothesis, we deduce from (9) that

(X2 +1y%)/2
Ir (v IS C s M yaw, d)2)]

eUXIP+1¥1%)72

[(w)

X

—¢,Imw |x_y|2Rew—d

>

as required to prove (1).
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To prove (ii), it suffices to estimate V r2 ", because r# " is symmetric. By
differentiating (9) under the integral sign, it is easy to check that
e(IXI2+ 1y1%)/2

V. r(x, y)=xrk"(x, yH_T(W)

V. I(x, y;w,d/2),
and that

Vo I(x, yiw,d2)= —3(x+y) I(x, y;w,d2—1)

—3
—3(x—=p) I(x, y; w,d/2+1).

We remark that if (x, y)e L, and x # y, then
IX|=3lx—=y+x+yI <s(Ix =yl +|x+y)<|x—y 7,

so that max(|x|, |x + y|) <|x — y| .. Thus, from the estimates for I proved
above we deduce that

IV I(x, y; w,df2)

1
<o U(x, y;w,d)2—1)
2[x—yl
1
+3 lx = p[ [ (x, y;w, d/2+1)]
<C€_¢lew|X*y|2Rew_d_l v(x’ y)EL
Consequently,

IVor2(x, p) < lx— | 71 r2(x, )

e(lX|2+ 1v1%)/2

— |V, ;w, df2
+ 2d|F(M})| | X (xﬂ yan’ya /)|
< Cme(mﬂﬂywz |x —yPRew=9=1  VY(x, y)€eL,
(w)]

as required. ||

We now estimate 72> ™, u e R, off the local region. A similar analysis may
be carried out for r2" for all complex w. We need a little more notation.
Suppose that @ is in R™ and that 5>0. Let F, ,: R* — C be defined by

F,(s)=—a(s+s~"'=2)+iab(s~' —ys).
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Various estimates for r2" will involve integrals of exp(F, ;) for different
values of the parameters a, b and w. We study such integrals in the following
technical lemma, which will be used in Proposition 4.3.

LemmA 4.2. Suppose that 6, k and N are in R*. Then there exists C
(depending on 0, k and N) such that the following hold

(i) for every aeR™, every b=0, every complex number v with
|Re v| < N, and every o =06 > 1/2 such that ac >k

12 ds
j s eFaur@2) | < C (ag) ! 672(171/25)2110;
0

)

(1) for every ae[k, o), every be[0, N], every complex number v
with |Re v| < N and every a e (0, d)

f1/2 @

sv eFa’ »(s/a)
0 S

- C(1+|[Imv|) gReva=17? if b=0
SlC(1+|Imv]) R (ab)~'  if b>0.

Proof. For notational convenience we write F instead of F, , and ¢’
instead of 1/(26) during this proof.

We first prove (i). It is easy to check that if v is in (0, d'], then
Re F(v) < — (1 —0")?a/v. Since s/o is in (0, 6'],

1/2 1/2
j Sv eF(s/a') Q <J SRev eRe F(s/o) Q
0 s 0 N
1/2
gj/ SReve—(l—é')zaa/sé
0 A
© dv
=((1_5/)2a0.)Revj U—Reve—vi
2(1—0")? ac v

— — — 52
~ (ao) Lp—21-07as

as required to prove (i).
We now prove (ii). Without loss of generality, we may assume that
0> 1/2. Clearly,

1/2
J\ s¥ eF(s/a') % <
0 S

/26 1/2
Jd SveF(s/o) Q J SveF(s/a) @ .
0 S

/26 N

+
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Arguing much as in the proof of (i), we see that

/26 ds /20 ds
(10) J SveF(s/a) - <J SRev eReF(s/a) el
0 N 0 §
26
<ja/ sReve—(l—(s')Zaa/s@
0 S
:((1_57)2a0_)Revjoo vaevefv@
26(1—9')a v

< Co®e va—le—25(1—5’)2a'
By changing variables, we get

pref® —|,
& v

s e
/20

JW” dv

1/2
J / v F(s/a)dS’ :O.Rev
S

We claim that there exists C such that

1/2
~[\/avveF(v)@

(11)
5

<{C(1—|—|v|)al/2 if =0
Sl +)(ab)=t if b>0.

Assuming the claim, we immediately get (ii) from (10) and (11).

We now prove the claim, considering the two cases 1/(4—1/0) <o <J
and o < 1/(4—1/9) separately.

Suppose first that 1/(4—1/0) <o <J. By the mean value theorem, we
may write v* ' =14 R(v; v), where

|R(v; v)| < C(1+ |v]) Jv—1]| Yoe[d,2—0"].

Correspondingly, we write

1/20 do 1/20 1/20
J pref® — = J e do + J R(v; v) eF™ do.
5 v 5

5

Ifvisin [&',2— '], then ZF(v) = —a((v —1)*/v) < —a((v—1)*/(2—=5")).
Therefore,

1/20
j R(v, v) @ dv
5

2—0
<C(1+|v|)f lo— 1] === dp
N

(1—-9")+/a/(2—-9")
—20(1 + |v|)(2—5’)a_lj

0

2
ve " dv

<C(1+ Imv|)(1 +a)~ L.
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We now estimate |37 ¢ dv. If =0, then

1/20 25 , )
j FO dp <J e—aw—1DY2=38) 4,
5 5

2 _o'"\12 r(1-0)Sa/(2—5)
=2< > f e ds

a 0

<C(1+a)~'2

If >0, an integration by parts shows that

126 120
j oF® dp zf oREF(v) i Tm Fo)
5 &

EF(U)

~iIm F'(v)

o/2 126 (Re F' Im F”
+iJ < (v) (v)

5 Y Im F'(v) (Im F'(v))

435

F(v)
— 2>e v do.

Since Im F'(v)= —ab(1 +v=2), ImF"(v)=2abv=> and ReF'(v)=

a(v=2—1),

1/20 20
j F) dy <C(ab)1<1+aj
»

5

|v—1] eReF® dv>.

We have already shown that the last integral is bounded by C (1+4a)~ "

Thus, we may conclude that

1/20
j e do| < Clab) ™!,

s

as required to finish the proof of the claim in the case where

1/(4—1/0) <o <.
We now consider the case where o < 1/(4 —1/9). Clearly,

< +

1/2
J ’ Uv eF(v) @
S v

2—0
j v 7y U
v B}

120
v'e f pYef® dv
v 26

From (11) (with 6 =1/(4 —1/0)) we see that

2= dv C(1+|Imvy|) a1 if b=0
J v"eF(”)f < )
& v C(1 4+ |Im v|)(ab) ! if b>0.
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Since v+ Re F(v)/v is decreasing in [1, o0), we have that Re F(v)<
—(1=9")av/(2—¢6")* on [2—6', ), and so

1/2
f 2o o eF(v)@
2—¢ v

dv

v

1/20 R Re F
<j v eve e F(v)
2—-9

% foo UReve—(l—é')Zau/(z—fs'ﬂ@
28 v

(1=0")2a\ Rev ;o Rev s ds
“\2_o2 f sTe
(2 5) (1—=08)a/(2-5") s

_ (1—5")2 s
~a le (1-9")"a/(2 5),

as required to finish the proof of the claim and of the lemma. ||

We now estimate r? ™ off the local region L. We call the complementary
set of L the global region and denote it by G. Explicitly,

G={(x,y)eR/xR?: |x— y| >min(1, [x+ y| ")} .
For 0 <n <1, let D" be defined by
D"={(x, y)eR*xR: |[x—y| <y |x+ y|}.

ProrosiTiON 4.3, Suppose that 1 <p <2 and that 0 <n < 1. Then there
exists C such that for every e€(0, 1] and every ue R™ the following hold:
(1) for every (x, y)e G D"
PG ) e U - el
| ()| |x — p| @2+ |x+ y| '

X e(IXIZ +1y2P—(cos ¢,) Ix— ¥l Ix+ yI)/2;

|r2™(x, )| < C(1 +u)

(ii) for 1)2<n <1 and for every (x, y)e G\D"
2 )l < ) S
r2(x, )| < C(1 +u) —
(i) |x—y|?
X e(|x|2+ [¥12 = (cos ) |x — ¥l |X+y|)/2,

where p1=(1—1/217)* (cos ¢,)/2.

Proof. We consider (9). By elementary complex analysis

. 1 d o
O Lt () = 240 4 R ),
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where the remainder R satisfies the estimate
|R(C: iu, )| S C(14u) e || =9 Vet ' o}),

for some C independent of u. Then, we may write

) e(IXP+1yP)/2 ey '
(12)  r2™x, y) Zm A(x, y; iu) +W B(x, y; iu),
where
A(x, y; iu) :f pin—dR=1 o=@ x4 yP+L x— P4 g
T_Ioa,p
and

B(x, y; iu) =f R(& iu, e) e lx+ ¥+ x—pl?)/4 dc.
1

T Dixp

We parametrise 77" oo, by {=e"t, where 0 <r<1/2. It is easy to check
that

— 3 Ix+yP+ 7 x— y|?= —alt/o + a/t) + iab(a/t — t/o)
=F, ,(tjo) —2a,

where a=(cos ¢,) [x+ y| [x—y|/4, b=tan¢,, 6= |x— y|/|x+ y| and F,,
is as in Lemma 4.2. A simple computation shows that

1/2
(13) A(x, s i) = et =2 | ® g g, o %,
0

and similarly that

(14)  1BOu pr i) <[ IR(G i, )] e R Imsrae eoote g

,loap

12 ds
< (1 +u) e e—Zaj pA—d g, o) 4L
0 t

We now prove (i). We claim that if (x, y) € G n D", then |[x— y| |x+ y| > 1.
Indeed, if min(1, |x+ y| ') =|x+ y| 7!, then |x — y| |x + y| > 1. If, instead,
min(1, [x+ y|~!)=1, then |x+ y| <1, and |x— y|>1 because (x, y)eG.
Thus,

Ix+yl<I<|x—yl<nlx+yl,
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which contradicts 7 < 1, and the claim is proved. Consequently, a > (cos ¢,)/4.
We may apply Lemma 4.2(ii) (with x =(cos ¢,)/4, v=iu—d/2 and 6 =1n)
to estimate the absolute value of the integral in (13) and (with the same
values of x and J, but with v=1—d/2 and b=0) to estimate the last
integral in (14). We obtain that

. x4 pldr-1
|A(x, y;iu)| < C(1 +u) e_¢Pu||J/||‘Z/2“€_(C°S¢”) ez,
X—=)
and that
dR2—32
|X + y| —(cos ¢,) |x+ yl |x—y|/2‘

|B(x, y; iu) < C(1 +u)? €_¢”"me

By combining these estimates for A(x, y; iu) and B(x, y; iu) with (12), we
obtain the required estimates for r#* in the region G n D"

We now prove (ii). We claim that if (x, y) e G (D), then |x — y|?>n.
Indeed,

|x =yl =min(1, |x+ y|~") = min(1, 5 [x — y| 7).

Then either # |x — y| "' >1, so that [x—y|>1, or  |x — y| "' <1, so that
x—y|>n|x—y| 7L ie, |x — y|*>>#, as required to prove the claim. Now,
o=n and ao=(cos ¢,) |x — y|*/4>n(cos ¢,)/4. Therefore, we may apply
Lemma 4.2(i) (with x =#(cos ¢,)/4, v=iu—d/2 and 6 =7) to estimate the
absolute value of the integral in (13) and (with the same values of x and
0, but with v=1—d/2) to estimate the last integral in (14). We obtain that

|A(x, y; iu)| < Ce™ %" |x— y| 2

x @ (€08 ) |x+ ¥yl Ix—y|/2—(1— 1/2n)% cos ¢, |x — yI2/2’

and that

|B(x, y; iu)| < C(1 +u) e %" |x—y| 2

« (€08 9,) [x+ ¥ Ix— y|/2— (1= 1/27)? cos ¢, |x — yI*/2.

By combining these estimates with (12), we obtain the required estimates
for 7™ in the region G\D".
The proof of the proposition is complete. |

The next proposition gives a condition which implies that an integral
operator with kernel supported in the global region G is bounded on L?(y).
A related result, due to S. Pérez, is in [P, p. 71].
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If EcRYxR? we denote by E, its x-section, ie. the set {yeR?:
(x, y)EE}.

ProposiTION 4.4. Suppose that 1<p<oo, |1r—12|<|1/p—1)2|,
0<n<1, u>0 and m: R*x R?— C is measurable. The following hold:

(1) if for every (x, y)e D"

dr2—1 _ |32
Im(x, y)|<C ¥+ )l X = V"N etz + 1y2y2— 11/m— 121 1x = 1+ 21
’ = |X7y|d/2+1 |x+y|1/2 >

then the integral operator 4, defined by
M) =] me )Gy dry) Ve CORY
extends to a bounded operator on L"(y);
(i) if for every (x, y)e(D")¢

et Ix—yP s s
e(lxl +y19)/2—=11/p—1/2] |x = y| |x+ y|
b

Im(x, )| <C——5
|x— yl

then the integral operator M, defined by

Al §(x) =J m(x, y) ¢(y)dy(y) Ve CZ(RY)

G\D!

extends to a bounded operator on L' (y).

Proof. We fix r such that |1/r—1/2|<|1/p—1/2|. Let %,: L"(R?) —
L"(y) denote the invertible isometry defined by

Af=ys"f Vel (R

We prove (i). We need to show that the operator %' .4, %U,, whose
kernel with respect to Lebesgue measure is (yy” ® ys") myg, extends to a
bounded operator on L"(R?). We define ¢,: R?x RY—> R by

[x+y| [x—yl

IR T T
()= |73 2= 1= -5

Note that

o)V yo( )V U+ /2= 11/p =172 lx =yl Ix+ ] o5 ),
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Since ¢, < g, our hypotheses imply that

di2—1 3/2
|x+y|/ < |x_y| >€qp(x,y)

7d"(x) Im(x, p)l pd" ()< C

|x—y|d/2+l |x+y|1/2
Y(x, y)e D"
We claim that
|x + |91 lx—pI”*\
() su[gdjc Ap1 x =y 92! |x+ p|'2 e dy < oo,

If the claim holds, then by symmetry (15) holds with the role of x and y
interchanged, so that

sup ye"(x) Im(x, y)| y¢" () dy

xe R4 er\D

+sup | 8 e 2 () e <

ye[R"

Hence % '.#,%, extends to a bounded operator on L'(RY) and on
L*(R?. By interpolation, % ' ./, %, extends to a bounded operator on
L"(R9), as required.

To complete the proof of (i), it remains to prove (15). We denote by
B(z,r) the Euclidean ball centered at z and with radius r. It is
straightforward to check that for every x in R\{0} the set D” is the ball

B((1+n*)/(1 =n)) x, (2n/(1 =) |x]). Thus, if (x, y) € D"

1+79y
(16) <y, .
-1

Moreover, x+ y is in the ball centered at (2/(1—#?))x and of radius
(27/(1=72)) |x], so that

2
(17) |X|<|X+y|<q|x|.

1+79y

Note that G, n D" is nonempty if and only if |x| > ¢ for some positive c.
It is easy to check that there exists a constant « > 0 such that for every x
in R? we have that G, = {yeR?: |y —x|>a/(1 + |x])}.

We treat the cases where d=1 and d > 1 separately.
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If d=1, then ¢,=0. In view of the remarks above

Jo ety T2 ey P eyl T dy

<CI™ [ TPy Cl T dy
G,nD! G,nD!
A +n)/(1—n) |x| 1 +n)/(1—n) |x|
<C|x|*1/2j r*3/2dr+C|x|*1J dr
a/(1+ |x]) a/(1+ |x])
<C,

as required.
Suppose now that d>1. We need to estimate ¢, on G,nD”. By
combining (16) and (17), we obtain that

Y12 =X+ x =yl Ix + I <Ix =yl (Ix] + ] + |x + y])

If x #0, let 7,: RY— R denote the orthogonal projection onto the hyper-
plane of R? orthogonal to x. Since ||y|2—|x|?>—|x—y|?|x+ y|*=
—4 |x|? |7 (»)|% we see that

x| 7, (»)]?
P12 = X2 + |x = | [x + yl

12 =X = x = p| [x + y| = —4

x| I )?)

D

Therefore,

dr2—1
f |x—i_y%eqp(x, ») dy
G, nD" |x— yl +
g1 e —1 Ix| Inx(y)IZ/IX—y|
< C x|~ f dy.
x GxﬁDZ |x_y|d/2+1

We pass to polar coordinates around x, i.e., we write y =X + rw, where r
isin R* and |w| = 1; the right hand side in the last inequality is bounded
by

A +m)/(A—n) |x]

C|x|d/271j

sd—1

da(w)J

a/(1+ |x|)

x| |72 (x + rw)|2> dr

r2=1 exp ((n 1)
;

7
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We observe that |n (x +rw)|?>=r*|n,(w)|? change variables by letting
|x| |7 (@)|?r=v in the inner integral, and obtain for d> 2
d2—1
[ A I g gy
GXmD” |X— y|d/2+1

A +n)/(1—=n) |x? |z (@) dv
<C[ do(w) |7rx(a))|2_dj p¥2—letn—Dv
§d-1 alx| [z ()2/(1+ |x]) v

<C |7 ()2~ (Ix] |7 (@)])*~? do(w)
(I (@) < 1/1x1}

+C |7 ()]~ do(w)
(I (@) = 1/1x1}

<C

since here |x| > c. For d=2 we get
dj2—1
f % %% ¥) dy
G.ap! |X— [T
A +m/(1—n) |x]? |z (w)]? dov

da(a))f etr—v

a|x| |my()/(1 + |x]) v

N

CLd?ldU(a))fo e(,,_l)v@

¢ |my()? v

1
<C@9%Oﬂmm0“@)

<C.

Analogously, we may prove that

|X+ y|d/2—3/2

q5(x, ¥)
sup |d/271/zep dy < o0,

xe R4 GXﬁDZ |X— y

as required to finish the proof of (15) and of (1).
We now prove (ii). By arguing as in the proof of (i), we may reduce the
problem to showing that

1
(18) sup f et —a = gy < oo,
xeRd “G\D! |x— 7
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We observe that |x— y|>c¢ for y in G,\D”. Since ¢,<0, (18) is easily
proved.
The proof of the proposition is now complete. |

5. ANALYSIS OF J»" (& +¢9)

In Lemma 5.1 below we prove estimates for ||J#"(% +¢&4)||, when
%w = 0. We denote by j2»" the kernel of J7» (¥ +¢.#). In Proposition 5.2,
we shall prove that the distribution j?* agrees off the diagonal with the
function r2" from Section 4. It follows that j2»" is locally integrable for
Re w>0, and if Re w=0 its singular support is contained in the diagonal
of R?x R? The main result concerning J?*(.Z +¢.#) is Proposition 3.1.

LemMA 5.1. Suppose that | <p <2 and that Ne R*. Then there exists C
such that for every e € R* and for every w with 0 < Aw< N

7¢p Imw

e
JP L+ eI, <C—m———.

Moreover, let u be in R\{0}. Then J» (&L + &9 ) converges to J»™( L + &9 )
in the strong operator topology of L*(y) as w tends to iu in S, .

Proof. Note that argz>¢, and |z[<C for every z in o). Thus,
|2 < |z|®¢¥ e~ %™ and we deduce from (8) that for A >0

efqﬁplmw
|Jp,w(i)| <C|1-v(l +W)| <€_Rezﬂl+}.f |Z|Rewe—lRez |dz|>

%

We claim that

v

/'{L |Z|Rewe—lﬂz |dz| gCW

4

Indeed,
1
}'J‘ |Z|ReweflRez |dZ| SCiJ‘ Z‘Reweihdl,
%, 0

and considering separately the cases 4 <1 and 4> 1, one easily verifies the
claim.
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Thus, there exists C such that for every w with 0 < Zw < N

JPYA)<C e o < o | > V=0
W) < —Rez > 0.
| ( )| |F(1+W)| e +(1+}')1+Rew A

The required estimate for ||J?" (¥ +¢.#)||, follows from this by spectral
theory.

We already know that J#>*(4) is holomorphic in w near iu, and a routine
computation shows that J?"(1) —J? *(}) is uniformly bounded as w tends
to iu within S_ .

[JPL +ed) f—IP™( L +ed)f|3

=2 P(n+e)=J"Mn+e)? 2,150,

n=1

as required to finish the proof of the lemma. |

PROPOSITION 5.2.  Suppose that 1 <p <2 and that e R™.

(1) If #w>0, then the distribution j»" is the locally integrable
Sfunction r2".

(i) If ue R\{0} and ® e CX(R?x R?), then
((1®70) j2 @) = "(e) | Bl x) d

+ ”R (P05 3) = P, ) P, p) dx dy(p)

In particular, j>™ agrees with r?™ off the diagonal.
Proof. We first prove (i). For every pair of functions ¢ and ¥ in L?(y)

(JPL +ed) g =Y I (n+e) (2,0, )

n=0

i 1
— w,—(n+e)z
EO I'(w) J =¢

%p

& a0,
A

where (-, -) denotes the inner product in L*(y). Since 32 , [(Z,¢, ¥)| <
o2 ¥, and

1 dz
‘ J zwe("“)z‘SC(w)J |z|Rew—1|dz| < o0,
z

%p
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we may interchange the order of summation and integration to get

1 dZ W —&zZ —nz
I'(w) Jy z Z ¢ (%0 ¥)

%

d
= 7o [ ,, ZZ e | hey)

(PN L +es)d.Y) =

X P(y) Y(x) dy(x) dy(p).

Suppose now that ¢ and ¢ are in C*(R9). From formula (7) for the
Mehler kernel, we deduce that

sup ||7.(x, ')HLl(y) = sup Hhr(g)(xa ‘)HLl(y)
zear Ce[0,ep/2]

< CeP? sup j 1|~
Rd

(e[0,ep/2]

x e~ 9, lx— »1%/4 12| e—IyIZ/Z dy

2
< CelxI/2,

Thus, by Holder’s inequality,

d
JJIRM i J |z e ~%h_(x, y) ¢(_]/) l//(x)| dy(x) dy(y) %

2, ||

d
<101, 4500 s D o | 2

2 d
<Cll [ 0 o [ 1

< 0.

Therefore, we may interchange the order of integration and obtain that

UL e ) b = [ e ) 60 Y dyt) dn( )

and finally

I e d) B =[x ) ) ()

as required.
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We now prove (ii), and start by continuing j £ analytically to the half-
plane Rew> —1/2. If Zw>0 and @ is in CX(R?x R9), we may write
K(1®790) j2", P) o as

(19) [l re e p) @, y) = B(x, x)) dx dy(y)

+ H[Rd " r?"(x, y) @(x, x) dx dy(y).

Since
|¢(xa y)_¢(x7 x)| S C |X—y|,

it follows from the pointwise estimates for r2* proved in Proposition 4.1
that the first integral is absolutely convergent for Re w > — 1/2 and defines
an analytic function there.

To continue analytically the second integral, observe that by the
estimates in Proposition 4.1(i) and its proof, for Re w >0

dz
[ ] e =hte, ) o(x )l dxdy(y) 12
RY x RY %, |Z|
L x)

<Ce—tHmw H olx12
= |x_y|d72Rew

—lyl?2
.. e dx dy.
In this double integral, we integrate first in y and obtain a continuous func-
tion of x, which is clearly in L'(R?). Therefore, we may interchange the
order of integration in the second integral in (19) by Fubini’s theorem,
integrate first in y, use the fact that de h,(x, y)dy(y)=1, and obtain that

”Rd TP ) @(x, ) dx dy(y) =T () fRd B(x, x) dx,

The right hand side here has an analytic continuation to Re w > — 1.
Thus j2" can be continued to Zw > — 1/2. In particular, {(1®y,)j2",
@) e tends to the right-hand side of the formula in (ii), as w— iu,
Rew>0.
The convergence in the strong operator topology from Lemma 5.1
implies that for @ of the form ¥ ® ¢ with ¢, € C°(R?), this limit is

(1®70) j2" Y @)



THE ORNSTEIN-UHLENBECK OPERATOR 447

But two distributions in R?x R? which coincide on all tensor products

Y ® ¢ are equal.
Now (ii) follows, and the lemma is proved. ||

We now prove Proposition 3.1, which we restate for the reader’s con-
venience.

ProrosiTION 3.1.  Suppose that 1 <p <2. Then there exists C such that
17 (L +ef)||, < C(1 +u)>? e Vee (0, 1] VueR™.

Proof. 1In this proof, C will denote a positive constant independent of
¢in (0,1]. Let ¢ be a smooth function on R?x R? which vanishes off L,
is equal to 1 in

(x, y) e RIXRY: [x— )] <},
{ 20+ 1xl+1yD)
and satisfies the estimate

(20) IVeo(x, )|+ |V, 0(x, y)| <Clx—y| 7"

By Proposition 4.3 and Proposition 4.4 we see that the integral operator
with kernel (1 —¢) 2™ (with respect to the Gauss measure) is bounded on
L"(y) for |1/r—1/2| <|1/p—1/2], and its operator norm is bounded by

—yu

C(l+ups

- Vee(0,1] YueR™.
| (iu)|

Moreover, J?*( ¥ +¢#) is bounded on L*y) by spectral theory
(Lemma 5.1), and

e~

TP L + e )|, < Cmr—
14 + 69l < C T g

Vee(0,1] VueR™.
Therefore, the integral operator with kernel ¢j?™ (with respect to the

Gauss measure) is bounded on L?(y), and its operator norm is bounded by

(1 +u)? 1
RORAGET]

Ce“”p”( > Vee (0, 1] YueR™.

The kernel of the same integral operator with respect to Lebesgue measure
is (1®y0)@j?™ We show that this kernel satisfies standard estimates.
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From Proposition 4.1(i) we deduce that for every (x, y) in L such that
X# Y,

e~

i p. i <O PPz | 1=
70(¥) @(x, y) [J2™(x, y)I |r(l.u)|e [x—yl

Since ™~ is uniformly bounded above for (x, y) in L, we may
conclude that

—g,u
lx—y| =<

) e

D, iU < C
Yo(») @(x, ¥) 17 (x, »)l T
The gradient of (1®y,) @j2™ with respect to y is the sum of three terms:
A®V,70) 07", (1®70) V,0j 2™ and (1®7y,) ¢ V,j7™. By Proposition
4.1(i1) the absolute value of the last term is bounded by

_¢p"

C7.|x7y|—d—l V(XaJ’)eL; X;éy
|1 (iu)|

Since
I<lx=yI7" V(x, y)eL,
we deduce from Proposition 4.1(i) that

IV, 200 @i 2 %(x, ) =2 1ypo(2)] l@j 2" (x, p)]

<2 x =y poly) @i 2 ™(x, p)I
e~
|1 (iu)|

|x—y| =91

<

By (20), the second term satisfies similar estimates.
A trivial modification of the above argument shows that

—d,u

L e -
IV I(A®7p0) @j 2] (x, »)I<C |x—y[ =L

|7"(iut) |
We deduce from [ GMST, Theorem 3.7] that the integral operator with
kernel ¢j?™ with respect to the Gauss measure is bounded on L”(y) and
its L?(y) operator norm is bounded by a constant times the sum of its
L*(y) operator norm and the constants appearing in the standard
estimates, i.e., by

(1 +w)? 1 >
bpu Y 0,1 Y RT.
ce <|r(z'u)| HRTEST et
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Thus, we may conclude that

A 1 +u)? 1
177 L +es )|, < Ce™ %" <( ) >

+
[F(in)] | T(1+iu)|
Vee(0,1] YueR™.

From this and the asymptotics for the /-function, we deduce that

7L +ef)||, < C(1+u)>?e™?=%u  Vee(0,1] VueR™,

Il»

as required. ||
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