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1. Introduction

Let I be an interval of the real line R, and let |/| be its Lebesgue length. We write % for the o -algebra of
Borel subsets of 1. Let {F;}7° , be a martingale on the probability space (1, %, dx/|I|) with a filtration
{1, 2} =%) C % C---C%. Consider any sequence of functions {e,},2 | such that, for eachn > 1, g, is
%,—1 measurable and |e,| < 1. Let G be a constant function on /; for any n > 1, let G,, denote

n
Go+ Z ek (Fr — Fr—1).
k=1
The sequence {G,};2, is called the martingale transform of {F,}. Obviously {G,}°° is a martingale
with the same filtration {F,}° ;. Note that, since {F,} and {G,} are martingales, we have Fp = EF, and
Go=LEG, for any n > 0.
Burkholder [1984] proved that if |Gg| < |Fp|, 1 < p < oo, then we have the sharp estimate

IGaliLr < (p* = DIIFyllLr  forall n>0, )

where p* — 1 =max{p — 1, 1/(p — 1)}. Burkholder showed that it is sufficient to prove inequality (1) for
the sequences of numbers {¢,,} such that ¢, = =1 for all n > 1. It was also noted that such an estimate
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as (1) does not depend on the choice of filtration {¥,}. For example, one can consider only the dyadic
filtration. For more information on the estimate (1) we refer the reader to [Burkholder 1984; Choi 1992].

Vasyunin and Volberg [2010] slightly generalized the result by the Bellman function technique and
Monge—Ampere equation, i.e., the estimate (1) holds if and only if

|Gol = (p* = DI Fol. 2)

In what follows we assume that {¢,} is a predictable sequence of functions such that |g,| = 1.
In [Boros et al. 2012], a perturbation of the martingale transform was investigated. Namely, under the
same assumptions as (2) it was proved that, for 2 < p < oo, T € R, we have the sharp estimate

G2+ T2 EH 1 < (p* = 1>+ )| Fyllpr  forall n>0. 3)

It was also claimed to be proven that the same sharp estimate holds for 1 < p <2, |t| < 0.5, and the case
1 <p<2,|t| > 0.5 was left open.

The inequality (3) stems from important questions concerning the L? bounds for the perturbation of
the Beurling—Ahlfors operator and hence it is of interest. We refer the reader to recent works regarding
martingale inequalities and estimates of the Beurling—Ahlfors operator [Bafiuelos and Janakiraman 2008;
Baiiuelos and Méndez-Herndndez 2003; Bafiuelos and Osgkowski 2013; Bafiuelos and Wang 1995; Boros
et al. 2012] and references therein.

We should mention that Burkholder’s [1984] method and the Bellman function approach [Vasyunin
and Volberg 2010; Boros et al. 2012] have similar traces in the sense that both of them reduce the required
estimate to finding a certain minimal diagonally concave function with prescribed boundary conditions.
However, the methods of construction of such a function are different. Unlike Burkholder’s method,
in [Vasyunin and Volberg 2010; Boros et al. 2012] the construction of the function is based on the
Monge—Ampere equation.

1.1. Our main results. Firstly, we should mention that the proof of (3) presented in [Boros et al. 2012]
has a gap in the case 1 < p <2, 0 < |t] < 0.5 (the constructed function does not satisfy a necessary
concavity condition).

In the present paper we obtain the sharp L? estimate of the perturbed martingale transform for the
remaining case 1 < p < 2 and for all T € R. Moreover, we do not require condition (2).

We define

u@ L (p=DE+ACP =P (p- )+ 1+ =22 = p)— L.

|Gol =1 Fol

Theorem 1. Let 1 < p <2, and let {G,},?2, be a martingale transform of {F,},2,. Set = Gol 1 Fol’
0 0

The following estimates are sharp:
(D) Iful/(p—1) <0, then

1

1
G 2\ 2
. ’—} ) |EullLr  forall n> 0.
D

12 F2+ G2 |1r < (r2 —|—max{ -

Fo 1
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(@) Ifu(1/(p = 1)) > 0, then
I F+ G2, < CBIFNL, forall n=0,

where C(f) is continuous, nondecreasing, and defined as follows:

(T2 +|Gol?/| Fol*)P/? if B> so,
def 227P(1 — s0)P! -t
CB) = P(1- —142
D=1 ( <r2+1)<p—1><1—so>+2<2—p>> ¥h=-1+2/p

CB) if Be(=1+2/p,s0),
where sy € (—1+2/p, 1) is the solution of the equation u((1 4+ sg)/(1 —s9)) =0.

Explicit expression for the function C(B) on the interval (—1+2/p, s9) was hard to present in a simple
way. The reader can find the value of the function C(8) in Theorem 39(ii).

Remark 2. The condition #(1/(p — 1)) < 0 holds when || < 0.822. So we also obtain Burkholder’s
result in the limit case when t = 0. It is worth mentioning that although the proof of the estimate (3) has
a gap in [Boros et al. 2012], the claimed result in the case 1 < p < 2, |7| < 0.5 remains true as a result of
Theorem 1.

One of the important results of the current paper is that we find the function (5), and the above estimates
are corollaries of this result. The argument we exploit is different from [Vasyunin and Volberg 2010;
Boros et al. 2012]. Instead of writing a lot of technical computations and checking which case is valid,
we present some pure geometrical facts regarding minimal concave functions with prescribed boundary
conditions, and in this way we avoid computations. Moreover, we explain to the reader how we construct
our Bellman function (5) based on these geometrical facts, derived in Section 3.

1.2. Plan of the paper. In Section 2 we formulate results about how to reduce the estimate (3) to finding
a certain function with required properties. These results are well known and can be found in [Boros
et al. 2012]. A slightly different function was investigated in [Vasyunin and Volberg 2010]; however, it
possesses almost the same properties and the proof works exactly in the same way. We only mention these
results and the fact that we look for a minimal continuous diagonally concave function H (xy, x2, x3)
(see Definition 7) in the domain Q = {(xi, x2, x3) € R? : |x;|? < x3} with the boundary condition
H(x1, x2, |x117) = (x3 + t2x})P/2.

Section 3 is devoted to the investigation of the minimal concave functions in two variables. It is worth
mentioning that the first crucial steps in this direction for some special cases were made in [Ivanishvili
et al. 2012a] (see also [Ivanishvili et al. 2012b; > 2015]). In Section 3 we develop this theory for a
slightly more general case. We investigate a special foliation called the cup and another useful object,
called force functions.

We should note that the theory of minimal concave functions in two variables does not include the
minimal diagonally concave functions in three variables. Nevertheless, this knowledge allows us to
construct the candidate for H in Section 4, but with some additional technical work not mentioned in
Section 3.
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In Section 5 we find the good estimates for the perturbed martingale transform. In Section 6 we prove
that the candidate for H constructed in Section 4 coincides with H, and as a corollary we show the
sharpness of the estimates found for the perturbed martingale transform in Section 5.

In conclusion, the reader can note that the hard technical part of the current paper lies in the construction
of the minimal diagonally concave function in three variables with the given boundary condition.

2. Definitions and known results

Let EF def (F),, where

F) dﬁfi/F(z)dt
Ty,

for any interval J of the real line. Let F and G be real valued integrable functions. Let G, = E(G|.M,,)
and F,, = E(F|M,) for n > 0, where {M,} is a dyadic filtration (see [Boros et al. 2012]).

Definition 3. If the martingale {G,} satisfies |G, +1 — G| = | F,,+1 — F,| for each n > 0, then G is called
the martingale transform of F.

Recall that we are interested in the estimate
1G>+ F*) 2| 1» < C||F 0. (4)
We introduce the Bellman function

def
H(x) = sup{EB(¢(F, G)) : Ep(F, G) = x, |Gpy1 — Gyl = |Fyg1 — Ful, n > 0}, 5)
F.G

where @(x1, x2) = (x1, X2, |x1]P), B(p(x1, x2)) = (x3 + t°x})P/? and x = (x1, x2, x3).
Remark 4. In what follows, bold lowercase letters denote points in R>.

Then we see that the estimate (4) can be rewritten as follows:
H(x1, x2, x3) < CPx3.

We mention that the Bellman function H does not depend on the choice of the interval /. Without loss
of generality, we may assume that / = [0, 1].

Definition 5. Given a point x € R?, a pair (F, G) is said to be admissible for x if G is the martingale
transform of F and E(F, G, |F|?) = x.

Proposition 6. The domain of H (x) is Q = {(x1, x2, x3) € R? : |x1|” < x3}, and H satisfies the boundary
condition
H(x1, x2, |x1|7) = (x5 + t2x)P/2 (6)

Definition 7. A function U is said to be diagonally concave in €2 if it is concave in both
QN{(x1, x2,x3) i x1 +x2=A} and QN {(x1, x2, x3) : x; —x2 = A}

for every constant A € R.
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Figure 1. A domain 2.

Proposition 8. H (x) is a diagonally concave function in 2.

Proposition 9. If U is a continuous, diagonally concave function in Q with the boundary condition
U(xy, xa, [x1|7) > (x5 + 12x})P/%, then U > H in Q.

We explain our strategy of finding the Bellman function H. We are going to find a minimal candidate B
that is continuous and diagonally concave, with the fixed boundary condition B|yq = (y* + 2x2)?/%. We
warn the reader that the symbol B denoted boundary data previously, however, in Section 6 we are going
to use the symbol B as the candidate for the minimal diagonally concave function. Obviously, B > H by
Proposition 9. We will also see that, given x € 2 and any ¢ > 0, we can construct an admissible pair
(F, G) such that B(x) < E(F?+ t2G?*)?/? + ¢. This will show that B < H and hence B = H.

In order to construct the minimal candidate B, we have to elaborate a few preliminary concepts from
differential geometry. We introduce the notions of foliation and force functions.

3. Homogeneous Monge-Ampere equation and minimal concave functions

3.1. Foliation. Let g(s) € C3(I) be such that g” > 0, and let Q be a convex domain which is bounded by
the curve (s, g(s)) and the tangents that pass through the endpoints of the curve (see Figure 1). Fix some
function f(s) € C3(I). The first question we ask is the following: how the minimal concave function
B(x1, x») with boundary data B(s, g(s)) = f(s) looks locally in a subdomain of 2. In other words, take
a convex hull of the curve (s, g(s), f(s)), s € I; then the question is how the boundary of this convex
hull looks.

We recall that the concavity is equivalent to the following inequalities:

det(d’*B) > 0, (7
B! . +B, <0 ®)
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The expression (7) is the Gaussian curvature of the surface (xi, xo, B(x1, x2)) up to a positive factor
1+ (B)’Cl)2 + (B)’Cz)z)z. So, in order to minimize the function B(xj, x»), it is reasonable to minimize
the Gaussian curvature. Therefore, we will look for a surface with zero Gaussian curvature. Here the
homogeneous Monge—Ampere equation arises. These surfaces are known as developable surfaces, that is,
such a surface can be constructed by bending a plane region. The important property of such surfaces
is that they consist of line segments, i.e., the function B satisfying the homogeneous Monge—Ampere
equation det(d” B) = 0 is linear along some family of segments. These considerations lead us to investigate
such functions B. Firstly, we define a foliation. For any segment ¢ in the Euclidean space, by £° we
denote its open segment, £ without endpoints.

Fix any subinterval J € I. By ®(J, g) we denote an arbitrary set of nontrivial segments (i.e., single
points are excluded) in R? with the following requirements:

(1) For any £ € ©(J, g) we have £° € Q.
(2) For any £, £, € ©(J, g) we have {1 N{p = O.

(3) For any £ € ®(J, g) there exists only one point s € J such that (s, g(s)) is one of the endpoints of
the segment ¢ and, vice versa, for any point s € J there exists £ € ©(J, g) such that (s, g(s)) is one
of the endpoints of the segment £.

(4) There exists a C! smooth argument function 0(s).

We explain the meaning of the requirement (4). To each point s € J there corresponds only one segment
£ € ©(J, g) with an endpoint (s, g(s)). Take a nonzero vector with initial point (s, g(s)), parallel to the
segment ¢ and having an endpoint in 2. We define the value of 6(s) to be an argument of this vector.
Since argument is defined up to addition by 27k, where k € Z, we take any representative from these
angles. We do the same for all other points s € /. In this way we get a family of functions 6(s). If there
exists a C'(J) smooth function 6 (s) from this family then requirement (4) is satisfied.

Remark 10. It is clear that, if (s) isa C ! (J) smooth argument function, then, for any k € Z, 0(s) +2nk
is also a C'(J) smooth argument function. Any two C'(J) smooth argument functions differ by a constant
2nn for some n € Z.

This remark is a consequence of the fact that the quantity 6’ (s) is well defined regardless of the choices
of 6(s). Next, we define Q(®(J, g)) = U@e@)(]’g) £°. Given a point x € Q(®(J, g)), we denote by £(x)
a segment in ®(J, g) which passes through the point x. If x = (s, g(s)) then, instead of Z((s, g(s))),
we just write £(s). Surely such a segment exists, and it is unique. We denote by s(x) a point s(x) € J
such that (s (x), g(s (x))) is one of the endpoints of the segment £(x). Moreover, in a natural way we set
s(x) =sif x = (s, g(s)). It is clear that such s(x) exists, and it is unique. We introduce a function

K(s)=g'(s)cosf(s) —sinf(s), seJ. ©)
Note that K < 0. This inequality becomes obvious if we rewrite

g'(s)cosf(s) —sinf(s) = ((1, g), (—sinb, cosh))
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Figure 2. A foliation ®(J, g).

and take into account requirement (1) of ®(J, g). Note that (-, - ) means scalar product in Euclidean
space.
We need two more requirements on ®(J, g).

(5) For any x = (x1, x2) € (O(J, g)), we have K (s(x)) +6'(s(x))|| (x1 —s(x), x2 — g(s(x))) | <O.
(6) The function s(x) is continuous in (O (J, g)) UI'(J), where I'(J) = {(s, g(s)) : s € J}.

Note that if 6’(s) < 0 (which happens in most of the cases) then requirement (5) holds. If we know
the endpoints of the segments ®(J, g), then in order to verify (5) it is enough to check it at those points
x = (x1, x2), where x is an endpoint of the segment other than (s, g(s)). Roughly speaking, requirement (5)
means the segments of ®(J, g) do not rotate rapidly counterclockwise.

Definition 11. A set of segments ®(J, g) with the requirements mentioned above is called a foliation.
The set Q2(O(J, g)) is called the domain of foliation.

A typical example of a foliation is given in Figure 2.
Lemma 12. The function s(x) belongs to C! (Q (O, g))). Moreover,

(sinf, — cos )

(S5, S5y) = : (10)
TR —K(s) =0 [ — s, x2— g(9)l
Proof. The definition of the function s(x) implies that
—(x1 —s)sinf(s) + (x — g(s)) cos O (s) = 0.
Therefore the lemma is an immediate consequence of the implicit function theorem. 0

Let J = [s1, 52] € I, and let (s, g(s), f(s)) € C>(I) be such that g” > 0 on I. Consider an arbitrary
foliation ®(J, g) with an arbitrary C Y([s1, s21) smooth argument function 6(s). We need the following
technical lemma:

Lemma 13. The solutions of the system of equations
11(s) cos O (s) + 15(s) sinO(s) =0, (11)
t(s) +n()g'(s) = f'(s), seJ (12)
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are the functions

H(s) = f | (i((:)) sin0() -2 — - ((:)) sine<r)) dr+ £(s1) = 12510’ (51),

1h(s) = tz(sl)exp(— /S i((:)) cos6(r) dr) —i—/s J;{g)) exp(— /S i((:)) cos6(r) dr) cosf(y)dy
S1 S1 y

fors € J, where ty(s1) is an arbitrary real number.

Proof. We differentiate (12) and combine it with (11) to obtain the system

cos® sinf\ (1) _ (0 O f n 0
1 g/ té - 0 _g// 12 f// .
AN g_” 0 sinb)\ (4 f_” —sin6
(té) K (O —cos@) (tz) + K ( cos 9)' (13)

By solving this system of differential equations and using the fact that ¢, (s;) + g'(s1)t2(s1) = f'(s1), we

This implies that

get the desired result. U

Remark 14. Integration by parts allows us to rewrite the expression for #,(s) as

B S ¢"(r) IPACOATRAC)
1 (s) _exp<— /s1 K0 cos@(r)dr> <t2(81) g,,(sl)> + ()

K " / s S
— / |:f” (y)i| exp(— / L) cosA(r) dr) dy.
s L&) y K@)
Definition 15. We say that a function B has a foliation ®(J, g) if it is continuous on Q(®(J, g)) and it
is linear on each segment of ®(J, g).

The following lemma describes how to construct a function B with a given foliation ®(J, g) and
boundary condition B(s, g(s)) = f(s) such that B satisfies the homogeneous Monge—Ampere equation.
Consider the function B defined by

B(x) = f(5) +(t(s), x = (5, 8(5))), x = (x1,x2) € RO, g)), (14)
where s =s(x), and 7 (s) = (#1(s), t2(s)) satisfies the system of equations (11), (12) with an arbitrary #,(s;).
Lemma 16. The function B defined by (14) satisfies the following properties:

(1) BeC*(Q(O(J, 8))NCHQUOW, g))UT), B has the foliation ©(J, g) and
B(s, g(s)) = f(s) forall s €lsy, s2]. (15)

(2) VB(x) =1t(s), where s = s(x); moreover, B satisfies the homogeneous Monge—Ampére equation.
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Proof. The fact that B has the foliation ®(J, g) and that it satisfies the equality (15) immediately follows
from the definition of the function B. We check the condition of smoothness. By Lemma 12 and
Lemma 13 we have s(x) € C*(Q(©(J, g))) and 11, 1, € C'(J), therefore the right-hand side of (14) is
differentiable with respect to x. So, after differentiation of (14), we get

VB(x) =[f"(s) = (t(s), (1, 8" ()] (sh,» s5) +1(s) 4+ {1'(s), x — (5, (5)))(s%, . 55,)- (16)
Using (11) and (12) we obtain V B(x) =t (s). Taking the derivative with respect to x a second time we get

3B 3°B 3°B 3B
P 11(8)s%,» =1,(s)sy,, =15(8)sy,, 5 =h(s)sy,.
i

0X20X1 0x10x7 0x;

Using (11) we get that t](s)s;, = t;(s)s}, , therefore B € C? (Q (O, g))). Finally, we check that B
satisfies the homogeneous Monge—Ampere equation. Indeed,

2B 9°B 9B 9%B

det(d’B) = : — :
ei( ) 8x12 ax% 0x20x7 0x10x2

=11(8)sy, - 1 (8)sy, —11(8)sy, - 15(s)sy, = 0. O

Definition 17. The function #(s) = (¢1(s), r2(s)) = VB(x), s = s(x), is called the gradient function
corresponding to B.

The following lemma investigates the concavity of the function B defined by (14). Let 1€ =
[ (sx) = x1, g(s(x)) — x2) ||, where x = (x1, x2) € Q(O(J, &)).

Lemma 18. The following equalities hold:

aZB 323 g// (_

+ = /
ax?  ax3  K(K+60'1E)) g

_/Sl é;{((:)) cosG(r)dr) (tz(sl)— f (sl))

g"(s1)

TroY “g'(r)
+/S1 |:g”(y):| exp(— Ko cos@(r)dr) dy].

2+
_ g// [ (
= = —exp
K(K +0"|[£x)1)

Proof. Note that

3’B +323 £ (55! 4+ £5)s!
_2 _2 == 1 S Sl 2 S S2.
0x7 0x5
Therefore the lemma is a direct computation and application of (10), (11), (12) and Remark 14. O

Finally, we get the following important statement:
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Corollary 19. The function B is concave in Q(®(J, g)) if and only if F(s) < 0, where

F(s) =— exp(— /S 8'(r) cos O (r) dr) (12(51) - f”(sl))

K(r) 8" (s1)
K /" 4 s I
+/ |:f// (y)} exp<— / L) cos O (r) dr) dy
s L&) y K@)
I (s)
= —1(s). 17
e ~® (17)
Proof. B satisfies the homogeneous Monge—Ampere equation. Therefore, B is concave if and only if
3’B  3’B
— +t-—==0 (18)
0x; 0x3
Note that
g//
= >0
K(K +0'[[£x)[D
Hence, according to Lemma 18, the inequality (18) holds if and only if F(s) < 0. O

Furthermore, the function & will be called a force function.

Remark 20. The fact that t,(s) = f”/g” — F together with (13) implies that the force function F satisfies
the differential equation

0 /U
%4%%5’”—[][—”} =0, sel,
1" (1) 1
S
F(s1) = —; L h(sh).
g"(s1)

We remind the reader that, for an arbitrary smooth curve y = (s, g(s), f(s)), the torsion has the
expression

det(y/ y// y///) f///g// _ g///f// (g//)z f// !
Iy <y lly' xy"I> Iy’ xy"I? [g”] '

Corollary 21. If F(s1) <0 and the torsion of a curve (s, g(s), f(s)), s € J is negative, then the function B

defined by (14) is concave.

Proof. The corollary is an immediate consequence of (17). U

Thus, we see that the torsion of the boundary data plays a crucial role in the concavity of a surface
with zero Gaussian curvature. More detailed investigations about how we choose the constant #,(s;) will
be given in Section 3.2.

Let ®(J, g) and (:)(J , &) be foliations with some argument functions 6(s) and 0 (s), respectively.
Let B and B be the corresponding functions defined by (14), and let %, F be the corresponding force
functions. Note that F(s) = ?;?(s) is equivalent to the equality 7 (s) = 7(s), where 7(s) = (t,(s), t»(s)) and
t(s) = (11(s), t2(s)) are the corresponding gradients of B and B (see (12) and Corollary 19).

Assume that the functions B and B are concave functions.
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o~

{(x)

(s(z),9(s(x)))
Figure 3. Foliations ®(J, g) and O(J, g).

Lemma 22. Ifsin(@ —6) >0 forall s € J, and F(s1) = F(s1), then B < B on Q(O(J, ))NQO(J, 2)).

In other words, the lemma says that if, at the initial point (s;, g(s1)), gradients of the functions B
and B coincide and the foliation ©(J, g) is “to the left of” the foliation ®(J, g) (see Figure 3), then
B<B provided B and B are concave.

Proof. Let K and K be the corresponding functions of B and B defined by (9). The condition K, K <0
implies that the inequality sin(d —6) > 0 is equivalent to the inequality

cosf  cosf
— =
K

for s € J. (20)

Indeed, if we rewrite (20) as K cos6 > K cos 6 then this simplifies to — sin 8 cos® > —sinf cos b, so
the result follows.

The force functions %, F satisfy the differential equation (19) with the same boundary condition
F(s1) = F(s1). Then, by (20) and by comparison theorems, we get & > % on J. This and (17) imply that
f» <t on J. Pick any point x € Q(O(J, g)) N Q(@(J, g)). Then there exists a segment £(x) € O(J, g).
Let (s (x), g(s (x))) be the corresponding endpoint of this segment. There exists a segment le @(J ,8)
which has (s(x), g(s(x))) as an endpoint (see Figure 3).

Consider a tangent plane L(x) to (x1, x2, B) at the point (s(x) g(s (x))) The fact that the gradient
of B is constant on £ implies that L is tangent to (x1, X7, B) on £. Therefore,

L(x) = f(5) +((f1(5), 2 (s)), (x1 =5, x2 — g(5))),

where x = (x1, x2) and s = s(x). The concavity of B implies that a value of the function B ata point y
seen from the point (s(x), g(s(x))) is less than L(y). In particular, B (x) < L(x). Now it is enough to
prove that L(x) < B(x). By (14) we have

B(x) = f(s)+((11(s), 12(s)), (x1 —5(x), x2 — g(5))).

Therefore, using (12), the fact that <(—g/, 1), (x1 —s5,x — g(s))> >0 and 1, < 1, we get the desired
result. u
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(s2,9(s2))

J- J+

\J

Figure 4. Gluing of B~ and B™.

Let J~ =[s1, s2] and J* =52, s3], where J—, J™ C I. Consider arbitrary foliations ©~ =0~ (J ", g)
and OT =OT(JT, g) such that Q(O7)NQ(OF) =, and let &~ and 6 be the corresponding argument
functions. Let B~ and B™ be the corresponding functions defined £ (s,), where £~ (s3) € @~ by (14),
and let t~ = (], 1, ) and 1" = (tfr , t2+ ) be the corresponding gradient functions. Set Ang(s;) to be a
convex hull of £~ (s,) and and £ (s,) € O are the segments with the endpoint (s2, g(s2)) (see Figure 4).
We require that Ang(s;) N Q(O7) = £~ and Ang(sy) NQ(OT) = ¢,

Let %~, & be the corresponding forces, and let Bay, be the function defined linearly on Ang(s,) via
the values of B~ and BT on £, £ respectively.

Lemma 23. Ift, (s;) = t2+ (s2), then the function B defined by

B~ (x) fxeQ(OU,g)),
B(x) = { Bang(x) if x € Ang(s2),
BT (x) ifxeQ(OUT,9),

belongs to the class C'((®7)UAng(s;) UQ(OH)UT(J~UJ)).

Proof. By (12) the condition #, (s2) = t2+ (s2) is equivalent to the condition ¢~ (s7) =t (s3). We recall
that the gradient of B~ is constant on £~ (s3), and the gradient of BT is constant on £7 (s;), therefore the
lemma follows immediately from the fact that B~ (s, g(s2)) = BT (52, g(s52)). U

Remark 24. The fact B € C'! implies that its gradient function ¢ (s) = V B is well defined and is continuous.
Unfortunately, it is not necessarily true that ¢ (s) € C Y([s1, s3]). However, it is clear that 7 (s) € C!([s1, s2])
and t(s) € C'([s2, s3]).

We finish this section with the following important corollary about concave extension of the functions
with zero Gaussian curvature:
Let B~ and B™ be defined as above (see Figure 4). Assume that 1, (s2) = t2+ (s2).

Corollary 25. If B~ is concave in Q(©®7) and the torsion of the curve (s, g(s), f(s)) is nonnegative on
J T =52, 53] then the function B defined in Lemma 23 is concave in the domain Q (©~)UAng(s,)UQ(OT).
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In other words, the corollary tells us that, if we have constructed a concave function B~ which satisfies
the homogeneous Monge—Ampere equation, and we glue B~ smoothly with B (which also satisfies the
homogeneous Monge—Ampere equation), then the result, B, is a concave function provided that the space
curve (s, g(s), f(s)) has nonnegative torsion on the interval J .

Proof. By Corollary 19, concavity of B~ implies %~ (s2) < 0. By (17) the condition #, (s2) = t2+ (s2)
is equivalent to ¥~ (s2) = F T (s2). By Corollary 21 we get that B is concave. Thus, concavity of B
follows from Lemma 23. 0

3.2. Cup. In this subsection we are going to consider a special type of foliation, which is called a cup.
Fix an interval / and consider an arbitrary curve (s, g(s), f(s)) € C3(I). We suppose that g’ > 0 on [.
Let a(s) € C'(J) be a function such that a’(s) < 0 on J, where J = [so, s1] is a subinterval of /. Assume
that a(so) < so and [a(s1), a(so)] C I. Consider a set of open segments O¢yp(J, g) consisting of those
segments £(s, g(s)), s € J such that £(s, g(s)) is a segment in the plane joining the points (s, g(s)) and
(a(s), g(a(s))) (see Figure 5).

Lemma 26. The set of segments Ocyp(J, g) described above forms a foliation.

Proof. We need to check the six requirements for a set to be the foliation. Most of them are trivial except
for (4) and (5). We know the endpoints of each segment, therefore we can consider the argument function

g(s) —g(a(S)))

0(s)=m + arctan(
s —al(s)

Surely 6(s) € C L(J), so requirement (4) is satisfied. We check requirement (5). It is clear that it is enough
to check this requirement for x = (a(s), g(a(s)). Let s = s(x); then

K(s)+6' ()l (a(s) —s, gla(s)) — g(s)
(1, ), (g—g@,a—s) (g —ag@)s—a)—(1—d)(g—ga)
I(g@) —g.s —a)l I(g(a)—g.s—a)ll
_a {1, ¢'(a), (g —ga),a—s))
B I(ga)—g.s —a)ll

which is strictly negative. U

’

Lety(t) = (¢, g(t), f(t)) € C3([ag, bo]) be an arbitrary curve such that ¢g” > 0 on [ag, byg]. Assume
that the torsion of y is positive on I~ = (ayg, ¢), and it is negative on I = (c, by) for some ¢ € (ay, by).

Lemma 27. For all P such that 0 < P < min{c — ag, by — ¢}, there exista € I~, b € I'" such that
b—a= P and
1 1 a—>b
g'(a) g'b) gla)—gb)|=0. (21)
f'@) f'(b) f(a)— f(b)

Proof. Pick a number a € (ag, by) such that b =a + P € (ag, byp). We denote

—g(b
g(a) — g(b) _g,(a))
a

M(a,b) = (a —b)(g'(b) — g/(a))< 5
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Figure 5. The foliation Oy, (/, g).

Note that the conditions a # b and g” > 0 imply Jl(a, b) # 0. Then
1 1 a—>b
g'(a) g'(b) gla)—g(b)|=Ma,b)
f'@) f'b) fla)— fb)
Thus our equation (21) turns into
fl@—fb) = fll@a=b [’ -—f(a) _o.
gla)—gb)—g(a)a—b) g'b)—g'(a)
We consider the functions V(x) = f(x) — f'(a)x and U (x) = g(x) — g’(a)x. Note that U (a) 7~ U (b) and
U’ #0on (a, b). Therefore, by Cauchy’s mean value theorem there exists a point £ = &(a, b) € (a, b)
such that

[f(a) —f®) = fll@a—-b) f(b)— f/(a)]
gl@a)—gb)—g@@—-b) gb-gw@ ]

(22)

f(@)— f(b)— f'(a)(a—b) _V@-V®) _ V(&) _ 1) — fl(a)
gla)—gb)—g'a)a—b) U@-U®b) U'E gE—g
Now we define

def ['(z) — f'(a)

Cf@-g@’
So the left-hand side of (22) takes the form W, (&) — W, (b) = 0 for some &(a, P) € (a, b). We consider
the curve v(s) = (g’(s), f'(s)), which is a graph on [ag, by]. The fact that the torsion of the curve
y(s) = (s, g(s), f(s)) changes sign from + to — at the point ¢ € (ag, bg) means that the curve v(s) is

Wa(2) z € (a,b].

strictly convex on the interval (ag, ¢) and it is strictly concave on the interval (c, bg). We consider a
function obtained from (22),

wf [(2)—fe+P)+ [ @QP f'z+P)—f)

2@ -g@+P)+E@P  fG@+P) - )
Note that D(ag) = Wy, () —W,, (ao+ P) for some ¢ =¢ (ag, P) € (ao, ap+ P). We know that v(s) is strictly
convex on the interval (ag, ap + P). This implies that W, (z) — Wy, (ap + P) < 0 for all z € (ap, ap + P).
In particular, D(ap) < 0. Similarly, concavity of v(s) on (c, c + P) implies that D(c) > 0. Hence, there
exists a € (agp, ¢) such that D(a) =0. O

D(z) z € [ap, c]. (23)
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Let a; and b; be some solutions of (21) obtained by Lemma 27.

Lemma 28. There exists a function a(s) € C'((c, b1]) N C([c, b1]) such that a(by) = ay, a(c) = c,
a'(s) <0, and the pair (a(s), s) solves (21) for all s € [c, b1].

Proof. The proof of the lemma is a consequence of the implicit function theorem. Let a < b, and consider

the function
1 1 a—>b

def
P, b)= |g'@) g'b) gla)—gb)|.
f'@) f'(b) f(a)— f(b)
We are going to find the signs of the partial derivatives of ®(a, b) at the point (a, b) = (a1, b;). We
present the calculation only for d®/db. The case for d®/da is similar.

1 0 a—>b

ad@.b) |, .,
—r = g@ g'®) g@)—g®)
fl@ f'®) fla)— fb)
L (@ —g®) , \[f@—fb) - f@@—b f'b)
=(a—b)g' ()| =2 - .
(a=hg )( a—b g("))[g(a)—g(b)—g’(a)(a—b) g”(b)]
Note that b
(a—b)g"(b) (% - g’(a)) <0,

therefore we see that the sign of 0®/0b depends only on the sign of the expression

fl@—f®)—fl@a=b f'O)
gla)—gb)—g'(a)a—b) g'(b)
We use the cup equation (22), and we obtain that the expression (24) at the point (a, b) = (ay, b)
takes the form

(24)

J'®) = f'@ o)
gb)—g'@ g'b)

The above expression has the following geometric meaning. We consider the curve v(s) = (g'(s), f'(s)),

(25)

and we draw a segment which connects the points v(a) and v(b). The above expression is the difference
between the slope of the line which passes through the segment [v(a), v(b)] and the slope of the tangent
line of the curve v(s) at the point b. In the case shown in Figure 6, this difference is positive. Recall
that v(s) is strictly convex on (ay, ¢) and it is strictly concave on (c, b1). Therefore, one can easily note
that this expression (25) is always positive if the segment [v(a), v(b)] also intersects the curve v(s) at
a point £ such that @ < & < b. This always happens in our case because (22) means that the points
v(a), v(€), v(b) lie on the same line, where & was determined from Cauchy’s mean value theorem. Thus,

f'o) - f@ o,

/ / 17 (26)
g'b)—g'(a) g"(b)
Similarly, we can obtain that d®/da < 0, because this is the same as to show that
/ b . / 4
fo)-f@  f'@ o7

>
g'b)—g'(a) g"(a)
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Y

Figure 6. Graph of v(s).

Thus, by the implicit function theorem there exists a C! function a(s) in some neighborhood of 5| such
that a’(s) = —®) /®;, < 0, and the pair (a(s), s) solves (21).

Now we will explain that the function a(s) can be defined on (c, b] and, moreover, lims_, .49 a(s) =c.
Indeed, whenever a(s) € (ay, ¢) and s € (¢, by) we can use the implicit function theorem, and we can extend
the function a(s). It is clear that for each s we have a(s) € [aq, ¢) and s € (¢, by). Indeed, if a(s), s € (a1, c],
or a(s), s € [c, by), then (21) has a definite sign (see (23)). It follows that a(s) € C'((c, b1]), and the
condition a’(s) < 0 implies lim;_, .9 a(s) = c¢. Hence a(s) € C([c, b1]). Il

It is worth mentioning that we did not use the fact that the torsion of (s, g(s), f(s)) changes sign from
+ to —. The only thing we needed was that the torsion changes sign.
Let a; and b be any solutions of (21) from Lemma 27, and let a(s) be any function from Lemma 28. Fix
an arbitrary s1 € (c, b1) and consider the foliation Ocyp([s1, b1], g) constructed by a(s) (see Lemma 26).
Let B be the function defined by (14), where
_ [ = fla(sy)

= . 28
260 = e —gats) 8

Set Qeup = L(Ocup([51, b1], ), and let ﬁcup be the closure of Qcyp.

Lemma 29. The function B satisfies the following properties
(1) B € C*(Qeup) N C' (Qeup)-
(2) B(a(s), gla(s))) = f(a(s)) forall s € [sy, by ].

(3) B is a concave function in S_Zcup.

Proof. The first property follows from Lemma 16 and the fact that VB(x) = ¢(s) for s = s(x), where
s(x) is a continuous function in S_Zcup.

We are going to check the second property. We recall (see (12)) that 7;(s) = f'(s) — t2(s)g’(s).
Condition (28) implies that

ti(s1) +n(sng'als) = f'(als). (29)
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Let B(a(s), g(a(s))) = f(a(s)). After differentiation of this equality we get t;(s1) +2(s1) g’ (a(s1)) =
f'(a(s1)). Hence, (29) implies that f'(a(s1)) = f'(a(s1)). It is clear that
t1(s) +12()g'(s) = f'(s),
1(s) +1(s)g'(@(s)) = f'(a(s)),
1n(s)(s —a(s)) +2(s)(g(s) — ga(s))) = £(s) — f(a(s)),

which implies
1 1 s —a(s)
g'(s) g'a(s)) gs)—glals)|=0.
f'(s) f(a(s)) f(s)— fla(s))

This equality can be rewritten as follows:

' 1 s —al(s)
g'(a(s)) g(s) —gla(s))

1 s—a(s)

¢ o(s) — glaisy| T TN @) @6) — ') =0.

f ~-fl@

By virtue of Lemma 28 we have the same equality as above except f is replaced by f. We subtract one
from the other:

1
g'(a(s)) —g'(s)

1 s —a(s)

[f(a(s) = Fla@n] + [ @) = f'as)] - ¢ o) — statsn| =

Note that
1 1 s—a(s)

g'(a(s)) —g'(s) [8" 8(s) —gla(s))

and a(s) is invertible. Therefore, we get the differential equation z(u)C (1) + z'(u) = 0, where C is in
CY(la(®1), a(s)]), z(u) = f(u) — f(u) and C < 0. The condition z'(a(s;)) = 0 implies z(a(s)) = 0.
Note that z = 0 is a trivial solution. Therefore, by uniqueness of solutions to ODEs, we get z = 0.
We are going to check the concavity of B. Let & be the force function corresponding to B. By
Corollary 21 we only need to check that F(s;) < 0. Note that (17) and (28) imply
L0 o 60 f ) = )
8" (s1) g'(s1)  g'(s1) —g'als)’

which is negative by (26). U

Remark 30. The above lemma is true for all choices s; € (c, b1). If we send s to ¢ then one can easily
see that limg, .4 t2(s1) = 0, therefore the force function & takes the form

e [TTSDY (8D
Jv(s)—/c [g”(y)] exp( /y 0 cos@(r)dr) dy.

This is another way to show that the force function is nonpositive.

The next lemma shows that, regardless of the choices of initial solution (a;, b;) of (21), the function a(s)
constructed by Lemma 28 is unique (i.e., it does not depend on the pair (ai, b1)).
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Figure 7. Uniqueness of the cup.

Lemma 31. Let pairs (a1, b1), (ai, 151) solve (21), and let a(s), a(s) be the corresponding functions
obtained by Lemma 28. Then a(s) = a(s) on [c, min{b;, l;l}].

Proof. By the uniqueness result of the implicit function theorem we only need to show existence of
si € (¢, min{by, 151 }) such that a(s1) = a(s1). Without loss of generality, assume that l;l =b; =s7. We
can also assume that a(sy) > a(s»), because other cases can be solved in a similar way.

Let ® = Ocyp([c, 521, g) and Q= @Cup([c, s2], g) be the foliations corresponding to the functions a(s)
and a(s). Let B and B be the functions corresponding to these foliations from Lemma 29. We consider
achord 7 in R j joining the points (a(sl) gla(sy)), f(a(s]))) and (s, g(s1), f(s1)) (see Figure 7). We
want to show that the chord 7' belongs to the graph of B. Indeed, concavity of B (see Lemma 29)
implies that the chord T lies below the graph of B(xl, Xx2), where (x1, x») € (@). Moreover, concavity
of B, 2(®) C Q(O) and the fact that the graph B consists of chords joining the points of the curve
(t, g(t), f(¢)) imply that the graph B lies above the graph B. In particular, the chord T, belonging to
the graph B, lies above the graph B. This can happen if and only if T belongs to the graph B. Now we
show that, if 51 < s, then the torsion of the curve (s, g(s), f(s)) is zero for s € [s1, s2]. Indeed, let T
be a chord in R3 which joins the points (a(sl), gla(sy)), f(a(sl))) and (s, g(s2), f(s2)). We consider
the tangent plane L(x) to the graph B at the point (x1, x2) = (a (s1), g(a (sl))). This tangent plane must
contain both chords 7 and 7', and it must be tangent to the surface at these chords. Concavity of B
implies that the tangent plane L coincides with B at points belonging to the triangle, which is the convex
hull of the points (a (s1), g(a (sl))), (s1, g(s1)) and (s2, g(s2)). Therefore, it is clear that the tangent
plane L coincides with B on the segments £ € © with the endpoint at (s, g(s)) for s € [s1, s2]. Thus
L((s, (s))) = B((s, g(s))) for any s € [s1, 52]. This means that the torsion of the curve (s, g(s), f(s))
is zero on s € [s1, s2], which contradicts our assumption about the torsion. Therefore 5| = s;. Il

Corollary 32. In the conditions of Lemma 27, for all 0 < P < min{c — ag, by — ¢} there exists a unique
pair (ay, by) which solves (21) such that by —a; = P.
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The above corollary implies that, if the pairs (a1, b1) and (a, l;l) solve (21), then a; # a; and by # b R
and one of the following conditions holds: (a;, b1) C (ai, 151) or (ap, 151) C (ay, by).

Remark 33. The function a(s) is defined on the right of the point c. We extend naturally its definition
on the left of the interval by a(s) def a=l(s).

4. Construction of the Bellman function

4.1. Reduction to the two-dimensional case. We are going to construct the Bellman function for the
case p < 2. The case p = 2 is trivial, and the case p > 2 was solved in [Boros et al. 2012]. From the
definition of H it follows that

H(x1,x2, x3) = H(|x1], |x2|, x3) forall (x1,x2, x3) € 2. (30)
Also note the homogeneity condition
H(Axy, Axa, APx3) = APH(x1, x2, x3) forall A > 0. (31)

These two conditions (30), (31), which follow from the nature of the boundary data (x> + r2y?)*?, make
the construction of H easier. However, in order to construct the function H, this information is not
necessary. Further, we assume that H is C 1(€) smooth. Then, from the symmetry (30), it follows that
oH .
— =0 onx;=0for j=1,2. (32)
8Xj
For convenience, as in [Boros et al. 2012], we rotate the system of coordinates (x1, x2, x3). Namely, let

def X1 + X2 def X2 — X def
NETSS nESS pnEn (33)

We define
def
N1, y2, y3) = H(y1 — y2, y1 +y2,y3) on Qi,

where Q1 = {(y1, y2, ¥3): ¥3 >0, |y1 — 2| < y3}. Itis clear that, for fixed y;, the function N is concave
in the variables y, and ys; moreover, for fixed y,, the function N is concave with respect to the other
variables. The symmetry (30) for N turns into the condition

N1, y2,¥3) = N(y2, ¥1, y3) = N(=y1, =2, ¥3). (34)
Thus it is sufficient to construct the function N on the domain
def
Q= (1, ¥, 93): 0120, —=y1 <y2 < yi, (1 —y2)P < y3).

Condition (32) turns into

ON ON
—_— = — on the hyperplane y, =y, (35)
dyr 9y
oN oN
=—— on the hyperplane y, = —y;. (36)

ay1 dy2
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The boundary condition (6) becomes

N1, y2, [y1 — »21P) = (1 + y2)> + 72 (1 — y)H) P2 (37)

The homogeneity condition (31) implies that N (Lyy, Ayz, AP y3) = AP N (y1, y2, y3) for A > 0. We choose
A =1/y1, and we obtain that

Y2 3
N1, y2, ¥3) =y{’N<1, =, —,,) (38)
Y1y

Suppose we are able to construct the function M (y;, y3) =Y (1, y2, y3) on

Q{2 y9): —1=m =1 (-3 <ys3)
with the following conditions:
(1) M is concave in Q3.
(2) M satisfies (37) for y; = 1.

(3) The extension of M onto €2 via formulas (38) and (34) is a function with the properties of N (see
(35), (36), and concavity of N).

(4) M is minimal among those who satisfy the conditions (1)—(3).

Then the extended function M should be N. So we are going to construct M on 3. We denote

e a-nr, re[-11], (39)

FOE O+ 4220 =M, tel-11]. (40)
Then we have the boundary condition

M(t,g(t))Zf(f), te[—l,l]. (41)

We differentiate the condition (38) with respect to y; at the point (y;, y2, y3) = (1, —1, y3) and we
obtain that

oN oN oN
_(la _17y3) =pN(1? —1,)’3)4‘_(17 _1ay3)_py3_» y3 ZO
a1 ay2 ay3
Now we use (36), so we obtain another requirement for M (y;, y3):
oM oM
0=pM(—1,y3) +2—(—1,y3) — pys——(—1,y3) for y3 >0. (42)
ay2 ay3

Similarly, we differentiate (38) with respect to y; at the point (y1, y2, ¥3) = (1, 1, y3) and use (35), so we
obtain

oM oM
0=pM(,y;) —2— (1, y3) — py3—(1,y3) for y3 >0. 43)
dy2 dy3

So, in order to satisfy conditions (35) and (36), the requirements (42) and (43) are necessary. It is easy to
see that these requirements are also sufficient in order to satisfy these conditions.



INEQUALITY FOR BURKHOLDER’S MARTINGALE TRANSFORM 785

The minimum between two concave functions with fixed boundary data is a concave function with the
same boundary data. Note also that the conditions (42) and (43) are still fulfilled after taking the minimum.
Thus it is quite reasonable to construct a candidate for M (y,, y3) as a minimal concave function on 23
with the boundary conditions (41), (42) and (43). We recall that we should also have the concavity of the
extended function N (y1, yz, y3) with respect to the variables y;, y3 for each fixed y,. This condition can
be verified after the construction of the function M (y,, y3).

4.2. Construction of a candidate for M. We are going to construct a candidate B for M. Firstly, we
show that, for T > 0, the torsion 7, of the boundary curve y () def (t,g@), f()) ont € (—1,1), where
f, g are defined by (39) and (40), changes sign once from + to —. We call this point the root of a cup.
We construct the cup around this point. Note that g’ <0, ¢” > 0 on [—1, 1). Therefore,

"
2
sign T, = sign(f”/— _i’” f”) = sign(f”/— T, P

- f”) = sign(v(1)).

where

VO E 1+ 22— DA+ A+ HEE+2p+3—3p)?
+ Q2 p—9tt+ttp+3-3p—6tD)r—p+5tt+2t%p—tip—107% + 1.

Note that v(—1) = 167* > 0 and v(1) = —8((p — 1) + 72) < 0. So the function v(¢) changes sign from +
to — at least once. Now, we show that v(¢) has only one root. For 72 < 3( p—1)/(3—p), note that the linear
function v (¢) is nonnegative, i.e., v’ (—1) =872 p(1+1%) > 0, v"(1) = —4(1+1?)(t*p—37>+3p—3) > 0.
Therefore, the convexity of v(¢) implies the uniqueness of the root v(¢) on [—1, 1].

Suppose 72 < 3(p —1)/(3 — p); we will show that v’ < 0 on [—1, 1]. Indeed, the discriminant of the
quadratic function v’(x) has the expression

D =16t*(r*+ D*((3—p)** = 9(p— 1)),

which is negative for 0 < 2 <3(p—1)/(3 — p). Moreover, v'(—1) = —4t?(t?>p +37t%>+3) < 0. Thus
we obtain that v’ is negative.
We denote the root of v by c. It is an appropriate time to make the following remark:

Remark 34. Note that v(—1+2/p) < 0. Indeed,

( | 2) (3p—2)(p2—2p—4)r4+(16+5p3—8p2— 16p)r2+8(1 —-p)
v JE— +_ —_—
3 9
p p

which is negative because the coefficients of 74, 72, ¥ are negative. Therefore, this inequality implies

thatc < —14+2/p.

Consider a = —1 and b = 1; the left side of (21) takes the positive value —22?~! p(1 — p). However,
if we consider a = —1 and b = ¢, then the proof of Lemma 27 (see (23)) implies that the left side
of (21) is negative. Therefore, there exists a unique sg € (c, 1) such that the pair (—1, sp) solves (21).
Uniqueness follows from Corollary 32. The equation (21) for the pair (—1, sg) is equivalent to the
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Figure 8. The segment £(y).

equation u((1 +sp)/(1 —so)) = 0, where
U@ E P (p— D@+ _2(p -+ 1+ P —z22—p)— 1. (44)

Lemma 28 gives the function a(s), and Lemma 29 gives the concave function B(y,, y3) for s; = ¢ with
the foliation Ocup((c, so], &) in the domain Q(Ocyp((c, 0], 8)).
The above explanation implies the following corollary:

Corollary 35. Pick any point y, € (—1, 1). The inequalities sy < y3, So = Y2 and y, > s are equivalent
to the following inequalities, respectively: u((1 + y2)/(1 — ¥2)) < 0, u((1 4+ ¥2)/(1 — y2)) = 0 and
u((1+52)/(1=y)) > 0.

Now we are going to extend C' smoothly the function B on the upper part of the cup. Recall that we
are looking for a minimal concave function. If we construct a function with a foliation ®([sg, y21, £),
where ¥, € (s9, 1), then the best thing we can do according to Lemma 23 and Lemma 22 is to minimize
sin(Ocup (s0) — € (s0)), where Ocyp(s) is an argument function of Oy ((c, s0l, g) and O(s) is an argument
function of ®([sg, y2], £). In other words, we need to choose segments from ® ([sg, y2], g) close enough
to the segments of Oy, ((c, s0l, ).

Thus, we are going to construct the set of segments ® ([so, y>]) so that they start from (s, g(s), f(s)),
s € [0, ¥2], and they go to the boundary y, = —1 of Q3.

We explain how the conditions (42) and (43) allow us to construct such a type of foliation ® ([sg, y21, &)
in a unique way. Let £(y) be the segment with the endpoints (s, g(s)), where s € (s, y2) and (—1, h(s))
(see Figure 8).

Let t(s) = (t1(s), t2(s)) = VB(y), where s = s(y) is the corresponding gradient function. Then (42)
takes the form

0=pB(—1, h(s)) +2t1(s) — ph(s)tz(s). (45)
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Figure 9. Foliations ©¢up((c, sol, g) and O ([so, y,), &)-

We differentiate this expression with respect to s, and we obtain
211(s) — ph(s)ty(s) = 0. (46)

Then, according to (11), we find the function tan 6 (s), and, hence, we find the quantity A (s):

ph(s) h(s)—g(s) _ ph(s)
2 = s+1 2

tanf(s) = —

Therefore,

2
), where y, & —1+4 =, (47)
p

B 2g<s>( 1

We see that the function A(s) is well defined, it increases, and it is differentiable on —1 <5 < y,. So we
conclude that if 59 < y, then we are able to construct the set of segments © ([so, y,), g) that pass through
the points (s, g(s)), where s € [so, y,), and through the boundary y, = —1 (see Figure 9).

It is easy to check that ©([so, y,), g) is a foliation, so, taking the value 7,(so) of B on Q(@([so, Yp)s g))
according to Lemma 23, by Corollary 25 we have constructed a concave function B in the domain
Q(Ocup (e, 50, £)) U Ang(s0) U (O [s0, ¥ 1. 2)).

It is clear that the foliation ®([so0, y,), &) exists as long as sy < y,. Note that (1+y,)/(1 —y,) =
1/(p —1). Therefore, Corollary 35 implies the following remark:

Remark 36. The inequalities so < yp, so =y, and sy > y, are equivalent to the following inequalities
respectively: u(1/(p—1)) <0, u(1/(p—1)) =0and u(1/(p — 1)) > 0.

At the point y,, the segments from O ([so, y,), g) become vertical. After the point (y,, g(y,)), we
should consider vertical segments ®([y,, 11, g) (see Figure 10), because by Lemma 22 this corresponds
to the minimal function. Surely ©([y,, 1], g) is the foliation. Again, choosing the value #(y,) of B on
Q(@([y ps 11, g)) according to Lemma 23, by Corollary 25 we have constructed the concave function B
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Figure 10. The case u(1/(p — 1)) <O.

on Q3. Note that if 5o > y, (which corresponds to the inequality u(1/(p — 1)) > 0) then we do not have
the foliation ®([so, y,), g). In this case we consider only vertical segments O ([so, 1], g) (see Figure 11),
and again, choosing the value #,(sg) of B on Q(®([sg, 1], g)) according to Lemma 23, by Corollary 25
we construct a concave function B on Q3. We believe that B = M.

We still have to check the requirements (42) and (43). A crucial role is played by symmetry of the
boundary data of N. Further, the given proofs work for both of the cases y, < so and y, > 5o, so we do
not consider them separately.

The requirement (43) follows immediately. Indeed, the condition (14) at the point y = (1, y3) (note that
in (14) instead of x = (x1, x2) we consider y = (y2, y3)) implies that B(1, y3) = f(1) + (1) (y3 — g(1)).
Therefore, (43) takes the form 0 = pf (1) — 2, (1). Using (12), we obtain that ¢;(1) = f/(1). Therefore,
we see that pf (1) — 2 (1) = pf (1) —2f'(1) =0.

Now, we are going to obtain the requirement (42) which is the same as (45). The quantities ¢, #, of B
with the foliation O ([so, y,), g) satisfy the condition (46) which was obtained by differentiation of (45).
So we only need to check the condition (45) at the initial point s = sg. If we substitute the expression
of B from (14) into (45), then (45) turns into the following equivalent condition:

1($)(s = yp) +12(s)g(s) = f(5). (48)

Note that (12) allows us to rewrite (48) into the equivalent condition

_ SO =6 =yp)f(s)

1 (s) . 49)
g(s) — (s —yp)g'(s)
And, as was mentioned above we only need to check condition (49) at the point s = s, i.e.,
f(s0) = (so—yp) f'(s0)
t2(s0) = £ (50)

—g(s0) — (50— yp)g'(s0)
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Figure 11. The case u(1/(p —1)) > 0.

On the other hand, if we differentiate the boundary condition B(s, g(s)) = f(s) at the points s = sg, —1,

then we obtain
11(so) + 12(50)g" (—1) = f'(=1),

11(s0) + 12(s0)8" (s0) = f'(s0).

Thus we can find the value of #,(sp):

f'(=1) — f'(s0)
= . 51
R0 = Ch = g0 Gb
So these two values (51) and (50) must coincide. In other words, we need to show
f(s0) = (so—yp) f'(s0) _ f'(=1)— f'(s0) (52)

g(s0) = (50— yp)g'(s0) ~ g'(=1)—¢'(s0) "
It will be convenient for us to work with the following notations for the rest of the current subsection.
We denote g(—1) = g—, g'(=1) =g_, f(=D) = f-, f/(=1) = fL g(s0) = g, &'(s0) = &, f(s0) = f
and f'(so) = f'. The condition (52) is equivalent to
L+ S8 g —gf! L+ f8— g —sf! 2
_fs /f/g f/g/ 8f +yp:(fg /f/g f/g/ 8f _1>+_. (53)
8 —g'f- fe-—gf- p
On the other hand, from (21) for the pair (—1, s9), we obtain that
(feL+[fg—f8 —gf | fe-+glf-—gf-—flg-
0= e =g )7 gf—fg '
So, from (53) we see that it suffices to show that

fle-+g f-—8f-—flg- _2

50

gf—re- 12
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We note that ¢’ = —(p/2)g_, f. = —(p/2)f_, hence g’ f_ = f’ g_. Therefore, we have
fle-+elf-—g'f-—flg- _ fle—gf 2

gf —fg. g fl—-fg  p

4.3. Concavity in another direction. We are going to check the concavity of the extended function N

via B in another direction. It is worth mentioning that both of the cases y, < so, y, > so do not play any
role in the following computations, therefore we consider them together. We define a candidate for N as

def Y2 y3 Y2 ¥3
N(y1, y2.y3) = y{’B(l, =, —,,) for (—, —,,) € Qs (54)
Yoy N

and we extend N to 21 by (34). Then, as was already discussed, N € C 1(Q1). We need the following
technical lemma:

_ 2
Lemma 37, N, Ny, = (V07 = —tishp(p = 0o 2 (sn4gn= £+ 20 (2 1))

where s = s(y2/y1, y3/y1) and (y2/y1, y3/y}) € int(Q3) \ Ang(so).
As was mentioned in Remark 24, the gradient function 7 (s) is not necessarily differentiable at the point
so; this is the reason for the requirement (y»/y1, y3/ yf ) € int(23) \ Ang(sg) in the lemma. However,

from the proof of the lemma, the reader can easily see that N N’ — (N’ )% =0 whenever the points

Yiy1© y3y3 yiy3
(y2/y1, y3/ yf’ ) belong to the interior of the domain Ang(sg).

Proof. The definition of the candidate N (see (54)) implies Ny, . = t5(s)sy,, Ny, =t5s; and

yo yioyy i v

B(H y—f,) =f(s)+t1-(E—s)ﬂz'(y—f,—g(s)).
)’1 yl YI yl

We substitute this expression for B(y»2/y1, y3/ yf ) into (55), and we obtain

Condition (14) implies

—1 y2
N;u = yf (Pf + ;11(19 —1)— pst; — pgt2>_ (56)
The condition (y2/y1, y3/y!) € int(23) \ Ang(so) implies the equality N}, =Ny, . which in turn
gives
- y2
tﬁs;l = y{’ 1<pf/ + ;ti(p — 1) —(pst —I—pgtz)g)s;}.
Hence,

-1 2
th- (s3> =yl (pf/ + ;t{ (p—1—(psti + pgtz)@)S;Ss;l- (57)
We keep in mind this identity, and continue our calculations:

_ »2 - »
Ny =(p—=1y! 2<pf+;tl(l7_2)_l75tl_Pgt2)+yf) I(Pf/‘F;fi(P—l)—(PStl+ng2);>s;l-
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So, finally we obtain

" " " 2 " e N2
N}’lley3y3_(Ny1Y3) _t2(Ny1y1sy3 t2(sy1) )-

Now we use the identity (57), and we substitute the expression (s;1 )2:

-1 2
N = =5, (Vi =1 (01 200 =0 =+ e ),

-2 »2
= tés/g(p - 1))’{) pf +=—ti(p—2)— pst; — pgtr
. »
- Y2 2
= —t5,,p(p = Dy} 2(sn +an—f+ 20 (; - 1)) 0

Now we are going to consider several cases, when the points (y2/y1, y3/ yf’ ) belong to the different
subdomains in 23. Note that we always have N;/m < 0, because of the fact that B is concave in 23
and (54). So we only have to check that the determinant of the Hessian of N is negative. If the determinant
of the Hessian is zero, then it is sufficient to ensure that N;’} 1, 18 strictly negative, and, if N;g 1 is also

zero, then we need to ensure that N/

J1,y 1S nonpositive.

The domain 2(O[so, y,1). In this case we can use the equality (48), and we obtain that

sty +gh — f=ypt1.

Therefore,

2 p—2 Y2
Vi N = V3 = —tisp(p = 3f Py (1422) 20

because #; > 0. Indeed, #1(s) is continuous on [c, 1], where c¢ is the root of the cup and B;fm = tis;z <0;
therefore, because of the fact s;z > 0, it suffices to check that ¢; (1) > 0, which follows from the inequality

n() = f'(H)—nlg' 1) = f1)>0.

Domain of linearity Ang(sp). This is the domain that consists of the triangle ABC with A = (—1, g(—1)),
B = (50, g(s0)) and C = (-1, h(sp)) if 59 < y,, and the infinite domain of linearity, which is of rectangular
type and which lies between the chords AB, BC’, where C’ = (s, +00), and AC”, where C”" = (—1, +00)
(see Figure 11).

Suppose the points (y2/y1, y3/ ylp ) belong to the interior of Ang(sg). Then the gradient function ¢ (s)
of B is constant, and, moreover, s(y2/y1, ¥3/ yf ) is constant. The fact that the determinant of the Hessian
is zero in the domain of linearity (note that s;3 = 0) implies that we only need to check N ;,’l y <0. The
equality (56) implies

_ V2 _
Nj, = (p—D)y! z(pf+;t1(p—2)—psm1—pgtz>f(p—l)yf’ 2(pf — psot— pg—t (p—2)) =0.

The last equality follows from (48). The above inequality turns into an equality if and only if y,/y; = s¢;
this is the boundary point of Ang(sp).
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Domain of vertical segments. On the vertical segments, the determinant of the Hessian is zero (for

example, because the vertical segment is a vertical segment in all directions) and B;; y; = 0; therefore, we
must check that N;/lyl < 0. We note that s(y;, y3) = y2, so

-2
Ny =y1 x [(p=D(pf +sti(p—2) — psti — pgh) —s(pf' —tis —tip — pg'n)].

However, from (12) we have pf’ —t; p — pg'ts = 0; therefore,
-2
Ny =1 x[(p— D(pf — 25t — pghr) +5°11].

The condition #{ < 0 implies that it is sufficient to show pf — 2st; — pgt> < 0. We use (12), and we find
t1 = f' — g't,. Hence,

pf —2sti — pgtr = pf — gptr = 2s(f' — g'tr) = pf —2sf" —tr(gp — 2s¢').

Note that gp — 2sg’ > 0 (because s > 0 and g’ < 0). From (12) and the fact that on the vertical
segments #, is constant (see the expression for #, in Lemma 13 and note that cos 6 (s) = 0), it follows that
0>t = f” — g"t; therefore, we have 1, > f”/g". Therefore,

4

f
pf—=2sf —ta(gp —2sg") < pf —2sf' — ?(gp —2sg").
Now we recall the values (41), (40), and after direct calculations we obtain

" 2 . 2 ) N2 201 2
pf_zsf/_g(gp_%g/):f(l Hpp =D +5°+ 1 =9 +22(1 =5%) _

(p = D1 +5)* +72(1 —5))? B

Domain of the cup Q(Ocup((c, s0l, g)). The condition that N7, is strictly negative in the cup implies
that we only need to show st; + gt3 — f + (2 /y1)t1(2/p — 1) > 0, where s = s(y2/y1, y3/yf’) and the
points y = (y2/y1, y3/ ylp ) lie in the cup. Without loss of generality we can assume that y; = 1. Therefore
it suffices to show that st; + gt3 — f + y2t1(2/p — 1) = 0, where y = (y3, y3) € Q(@Cup((c, sol, g)). On
a segment with the fixed endpoint (s, g(s)) the expressions s, t1, g(s), t» and f(s) are constant, so the
expression st| + gty — f +y2£1(2/p—1) is linear with respect to y, on each segment of the cup. Therefore,
the worst case appears when y, = a(s) (it is the left end — an abscissa— of the given segment). This
is true because f; > 0 (as was already shown) and (2/p — 1) > 0. So, as a result, we derive that it is
sufficient to prove the inequality

2a(s)

2
St1+gf2—f+a(s)t1-<;—1> =n(s—a(s)+gh—f+ t1 > 0. (58)

We use the identity (14) at the point y = (a (s), gla (s))), and we find that

n(s —a(s)) + g — f=glals)n — f(a(s)).
We substitute this expression into (58), then we get that it suffices to prove the inequality

2
g(a(sNta — fla(s)) + 22

t>0. (59)
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We differentiate the condition B(a(s), g(a(s))) = f (s) with respect to s. Then we find the expression
for 11 (s), namely #;(s) = f'(a(s)) — t2(s)g’(a(s)). After substituting this expression into (59) we obtain
that

2ap)  1+z(  @-DE+Df@
gla@n - flalp+=, “_g%n(«1+@%+ﬂa—zﬁmwn ”“9’

where z = a(s). So it suffices to show that
(z—DE*+1)f(2)
((A+2)2+12(1-2)Hg'(2)
because g’ is negative. We are going to show that it is sufficient to check the condition (60) at the
point z = —1. Indeed, note that (tz)/Z >0 on [—1, c], where c is the root of the cup, and also note that

( C-D@E*+Df )’_r2+1
((14+2)2+12(1 —2)2)g’

—1(s) <0 (60)

(p—2)1—2)" P V[14+2*+2(1-2)21"*22(1 +2) <O.

Z

The condition (60) at the point z = —1 turns into the condition
P22+ 1
nn- D g
P

Now we recall (27) and 1, (s¢) = (f'(=1) — f'(s0)/(g'(—=1) — g'(s0)); therefore, we have
P 2124 1) e P22+ tP(p— 1) +1P7?
P ~ g'(-1) P  plp—1)

Thus we finish this section with the following remark:

1 (s0) — >

Remark 38. We still have to check the cases when the points (y2/y1, ¥3/ yf ) belong to the boundary of
Ang(sg) and the vertical rays y, = %1 in €23. The reader can easily see that, in this case, the concavity
of N follows from the observation that N € C' (). Symmetry of N covers the rest of the cases when

(v2/y1. y3/97) & Q3.

Thus we have constructed the candidate N.

5. Sharp constants via foliation

5.1. Main theorem. We remind the reader the definition of the functions u(z), g(s) and f(s) (see (44),
(39) and (40)), the value y, = —1+2/p and the definition of the function a(s) (see Lemma 28, Lemma 31
and Remark 33).

Theorem 39. Let 1 < p <2, let G be the martingale transform of F and let |[EG| < B|EF|. Set ' = E

B+1
@ ffu(l/(p—1) <0 then

(SIS}

2
E(z2F? 4+ G2)P/? < (f2+max{,8, %} ) E|F|P. (61)
=
(i) Ifu(1/(p — 1)) > 0 then

E(z*F*+GHP? < C(B)EIF|?,
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where C(B') is continuous, nondecreasing, and is defined by
(v2 + AP/ if B’ = s,

» 227 (1 —s0)"”! IR
cEH=E " (1 T @ hp-na —So)+2(2—]9)) Fp=mip
f'(s) — f(a(s1)
g'(s1) — g'(a(s1))
where sg € (—1+2/p, 1) is the solution of the equation u((1+sg)/(1 —s9)) =0, and the function R(s, 7)
is defined as follows:
def f'(a(s))g'(s) — f'(s)g'(a(s)) 1'(s) — f'(a(s))

R0 == o —v@sn VT gm—gas) Y

forze[—142/p,s*],s €z, so). The value s* € [—142/p, so] is the solution of the equation
f'(s*) — f'(a(s™)) _ f(s™)
g(s") —g'(a(s*)  g(s*)’

Proof. Before we investigate some of the cases mentioned in the theorem, we should make the following

if R(s1, B))=0 for s1 € (B, 50),

(62)

observation. The inequality (61) can be restated as follows:
H(x1, x2, x3) < Cx3, (63)

where H is defined by (5) and x; = EF, xo = EG, x3 = E|F|”. In order to derive the estimate (61), we
have to find the sharp C in (63). Because of the property (30), we can assume that both of the values x1, x»
are nonnegative. So, the nonnegativity of x|, x» and the condition |EG| < B|EF| can be reformulated as

_x1+x25x2—x1 S,B—l.X1+X2 (64)
2 2 B+1 2
The condition (64) with (63) in terms of the function N and the variables y;, y,, y3 means that we have

to find the sharp C such that

B—1
N(y1,y2,y3) <Cys for —y; <y» < Vi, ¥ € $2.
B+1
Because of (38), the above condition can be reformulated as
B—1
B(yz,y3) <Cy3 for —1 <y < Bl y3 = 8(2), (65)

B+

where B(y2, ¥y3) =N (1, y2, ¥3). So our aim is to find the sharp C, or in other words the value supy, y, B/ys,
where the supremum is taken from the domain mentioned in (65). Note that the quantity B(y2, y3)/y3
increases with respect to the variable y,. Indeed, (B(y2, ¥3)/ y3)’y2 =t1(s(y))/y3, where the function ¢, (s)
is nonnegative on [co, 1] (see the end of the proof of the concavity condition in the domain 2 (®[so, y,1)).
Note that, as we increase the value y,, the range of y; also increases. This means that the supremum of
the expression B/yj3 is attained on the subdomain where y, = (8 — 1)/(B + 1). It is worth mentioning
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that, since the quantity (8 —1)/(8+ 1) € [—1, 1] increases as § increases and because of the observation
made above, we see that the value C increases as 8’ increases.

5.2. The case y, < so. We are going to investigate the simple case (i). Remark 36 implies that so < y;
in other words, the foliation of vertical segments is ©([y,, 1], g), where the value 6(s) on [y,, 1] is equal
to 7 /2. This means that 7,(s) is constant on [y, 1] (see Lemma 13), and it is equal to f(y,)/g(yp) =
(> +1/(p = DHP7? (see (49)).

If (B—1)/(B+1)>y,,orequivalently 8 > 1/(p — 1), then the function B on the vertical segment
with the endpoint (8’, g(B')), where (B —1)/(B +1) = B’ € [y, 1), has the expression (see (14))

f()’p)

(-8B, y3=gB).
g(yp)

BB, y3) = f(B) +

Therefore,

B(B', y3) _ fOp) . g(B") (f(ﬁ’) ~ fOp)
y3 g(yp) yi \gB) gOp)

The expression f(s)/g(s) is strictly increasing on (—1, 1); therefore, (66) attains its maximal value at
the point y3 = g(B’). Thus, we have

B(y2,y3) _ BB y3) _ BB ¢(B)) _ f(B)
oy gB) 8(B")
If(B—1)/(B+1) <y, orequivalently B < 1/(p — 1), then we can achieve the value for C which
was achieved at the moment 8 = 1/(p — 1), and, since the function C = C(8’) increases as B’ increases,

this value will be the best. Indeed, it suffices to look at the foliation (see Figure 10). For any fixed y, we
send y3 to 400, and we obtain that

), 3= g(B). (66)

= (2 BHP? for —1<y3<PB, y3>g(n).

. B(ys, y3) . f()+n(s)(y2—s)+12(5)(y3 — g(5))
im —————— = lim
y3—>00 V3 y3—>00 Y3
P
. 5 1 2
:y3h_1;noot2(s(y)):t2(yp): (r + (p_l)z) .

5.3. The case y, > s9. As was already mentioned, the condition in case (ii) is equivalent to the inequality
so > yp (see Remark 36). This means that the foliation of the vertical segments is ®([so, 1], g) (see
Figure 11). We know that C(B’) is increasing. We recall that we are going to maximize the function
B(y2, y3)/y3; on the domain in (65). It was already mentioned that we can require y, =(8—1)/(B+1)=p".
For such fixed y, = 8’ € [—1, 1], we are going to investigate the monotonicity of the function B(8’, y3)/ys.
We consider several cases. Let 8’ > s9. We differentiate the function B(8’, y3)/ys with respect to y3, and
we use the expression (14) for B to obtain that

i(B(,B/, y3)> _ 0By = BB y3) _ —f(B)+nB)eB)
v\ »3 3 '

V3 y32
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Recall that 1, (s) = t2(sp) for s € [sg, 1]; therefore, direct calculations imply

f(s0) = (s0 = yp) f" (50) _fGo f(B)

2B = 0 — Go—ypg o) g6 ~gBy’ P =T
This implies that
C(,B/): sup B(ﬂ,)@):B(ﬁ»)’ﬁ :LIB/):(‘EZ—{—IBZ)IJ/Z‘
y3zg(p) V3 Y3 =gy 8B

Now we consider the case 8’ < so. For each point y = (8’, y3) that belongs to the line y, = g/, there
exists a segment £(y) € O((c, so], g) with the endpoint (s, g(s)), where s € [max{8’, a(B’)}, so]. If the
point y belongs to the domain of linearity Ang(so), then we can choose the value sy and consider any
segment with the endpoints y and (so, g(so)), which surely belongs to the domain of linearity. The reader
can easily see that as we increase the value y; the value s increases as well. So,

2 (B0 _ 0= B0 =10 n)E ) et
a3 3 2 '

Y32 Y3
Our aim is to investigate the sign of the expression — f(s) — 1 (s)(B’ — s) + t2(s)g(s) as we vary the
value y3 € [g(B'), +00). Without loss of generality, we can forget about the variable y3, and we can vary
only the value s on the interval [max{a(8’), B}, sol.
We consider the function R(s, z) def —f(s)—1t1(s)(z—s)+t2(s)g(s) with the domain —1 < z < g and
s € [max{a(z), z}, so] (see Figure 12). As we have already seen, R(sg, so) < 0. Note that R(sg, —1) > 0.
Indeed, R(sg, —1) = t2(s0)g(—1) — f(—1). This equality follows from the fact that

f(s0) = f(=1) =t1(s0) (so + 1) + 12(s0) (g (s0) — g(—1)),
which is a consequence of Lemma 29. So, (51) and (27) imply
J'(=1) = f'(s0) - /(=1 _fGED
g'(=D—g'(s0) g"(=1) ~ g(=1
The function R(z, so) is linear with respect to z. So, on the interval [—1, s¢], it has the root y, = —1+2/p.
Indeed,

r(so) =

—f(s0) +12(s0)8(s0) + 11 (s0)s50

11(s0) B

The last equality follows from (51), (53) and (12). We need a few more properties of the function R(s, z).
For each fixed z, the function R(s, z) is nonincreasing on [max{«(z), z}, so]. Indeed,

Yp-

Ri(s,2) = —f'(s) —11(s)(z = 5) +11(5) + 15(5) g (5) + 12(5) g (5). (67)
We take into account the condition (12), so the expression (67) simplifies to
R (s,2) =15(5)g(s) +11(s)(s —2).

We remind the reader of the equality (11) and the fact that #)(s) < 0. Therefore, we have Ry (s, z) = y3t}(s),
where y3 = y3(s) > 0. Thus we see that R(s, ') > 0 for B’ < y,,.
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So, if the function R( -, z) at the right end on its domain [max{«(z), z}, So] is positive, this will mean
that the function B/ys is increasing; hence, the constant C(8’) will be equal to
B(z, y3) (=1 = f'(s0)

C ! = 1 _— = =
Fr=m =, =Rl = ) Tt

(this follows from (51) and the structure of the foliation). Since u((1 4 s9)/(1 — sg)) = 0 and given (52),
direct computations show that

=D = f(s0) Tp(l 2277 (1 — 59)P~! )“. 68)

g (=) —g'(s0) @+ D(p— D1 —s50) +22—p)

So it follows that, if 8’ <y, then (68) is the value of C(8’).

If the function R( -, z) on the left end of its domain is nonpositive, this will mean that the function
B/ys is decreasing, so the sharp constant will be the value of the function B(z, y3)/y3 at the left end of
its domain:

B(z, y3)

Y3

NE)

= (12 + BHP/2. (69)
n=g &

C(p) =

We recall that c is the root of the cup and ¢ < y,, (see Remark 34). We will show that the function R(z, s)
is decreasing on the boundary s = z for s € (y,, sol. Indeed, (12) implies

(R(s,$))s = —f'(s) +15(5)g(5) + 12(5)8(s) = —t1(s) +15(s)g(s) <O.

The last inequality follows from the fact that #;(s) < 0 and #;(s) > 0 on (c, 1]. Surely R(yp, y,) >
R(s0, yp) =0, and we recall that R(so, so) <0, so there exists a unique s* € [y, so] such that R(s*, s*) =0.
This is equivalent to (62). So it is clear that R(z, z) <0 for z € [s*, so]. Therefore, C(8’) has the value
(69) for B’ > s*.

The only case that remains is when B’ € [y,, s*]. We know that R(z,z) > 0 for z € [y,, s*] and
R(s0, z) <0 for z € [y,, s*]. The fact that, for each fixed z, the function R(s, z) is decreasing implies the
following: for each z € [y, s*], there exists a unique s1(z) € [z, So] such that R(z, s1(z)) = 0. Therefore,
for B’ € [yp, s*] we have

B(B', y3(s1(B))
y3(s1(8")

where the value s;(8’) is the root of the equation R(s(B’), 8’) = 0. Recall that

C(p) = ; (70)

R(s1(B), B) =12(s)y3(s1) — B(B', y3(s1)) = = f(s1) —t1(s1)(B" —51) + 2(s)g(s1).  (71)
So the expression (70) takes the form

J'(s1) = f'(a(s)

cpH= = '
(B) =1n(s1) g'(s1) — g'(a(sy))
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Finally, we remind the reader that

f'(s) = f'(a(s))

n(s) == p ,
g'(s) —g'(a(s))
_ f(a(s)g'(s) — f(s)g'(a(s))
ns) =
g'(s) —g'(a(s))
for s € (c, so], and we finish the proof of the theorem. U

6. Extremizers via foliation
We set W(F, G) = E(G* + t2F?)?/P. Let N be the candidate that we have constructed in Section 4
(see (54)). We define the candidate B for the Bellman function H (see (5)) as follows:

X1 +Xx2 X2 — X
272
We want to show that B = H. We already know that B > H (see Proposition 9). So, it remains to show
that B < H. We are going to do this as follows: for each point x € €2 and any ¢ > 0, we are going to find

B(xl,xz,x3)=N( ,x3>, (x1,x2,x3) € Q.

an admissible pair (F, G) such that
V(F,G)> B(x)—e¢. (72)

Up to the end of the current section, we are going to work with the coordinates (y;, y2, y3) (see (33)). It
will be convenient for us to redefine the notion of admissibility of a pair.

Definition 40. We say that a pair (F, G) is admissible for the point (y1, y2, ¥3) € 1 if G is the martingale
transform of F and E(F, G, |F|?) = (y1 — y2, y1 + Y2, ¥3).

So, in this case, the condition (72) in terms of the function N takes the following form: for any
point y € 21 and for any ¢ > 0, we are going to find an admissible pair (¥, G) for the point y such that

W(F,G)> N(y)—e. (73)
We formulate the following obvious observations:
Lemma 41. (1) A pair (F, G) is admissible for the point y = (y1, y2, y3) if and only if (F,G) =
(£F, FG) is admissible for the point y = (Fy2, FYy1, ¥3); moreover, W(F,G)=V(F,G).
(2) A pair (F,G) is admissible for the point y = (y1, 2, v3) if and only if (F,G) = (AF, AG)
(where ) #£0) is admissible for the point y = (Ay1, Ay2, |A|P y3); moreover, \IJ(F, G) = |MPY(F, G).
Definition 42. The pair of functions (F, G) is called an e-extremizer for the point y € Q; if (F, G) is
admissible for the point y and W (F, G) > N(y) —¢.

Lemma 41, homogeneity, and the symmetry of N imply that we only need to check (73) for the
points y € Q; where y; = 1 and (y;, y3) € Q3. In other words, we show that W(F, G) > B(y;, y3) — ¢
for some admissible pair (¥, G) for the point (1, y, ¥3), where (y2, y3) € 23. Further, instead of saying
that (F, G) is an admissible pair (or e-extremizer) for the point (1, y,, y3) we just say that it is an
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A

- — — — — — — — — — — — — 4

Figure 12. The domain of R(s, 7).

admissible pair (or an e-extremizer) for the point (y,, y3). So we only have to construct e-extremizers in
the domain 23.

It is worth mentioning that we construct e-extremizers (F, G) such that G will be the martingale
transform of F with respect to some filtration other than dyadic. The reader can find a detailed explanation
on how to pass from one filtration to another in [Slavin and Vasyunin 2011].

We need a few more observations. For « € (0, 1), we define the a-concatenation of the pairs (F, G)
and (F, é) as follows:

(F,G)(x/a) if x € [0, «],

<F-F,G-G)a(x)={ 2 .
(F,G)(x —a)/(1 —@)) if x €[a, 1].

Clearly, W((F e F, G ¢ G)o(x)) = aW(F, G) + (1 —a)W(F, G).

Definition 43. Any domain of the type €21 N {y; = A}, where A is some real number, is said to be a
positive domain. Any domain of the type €, N {y, = B}, where B is some real number, is said to be a
negative domain.

The following lemma is obvious:

Lemma 44. If (F, G) is an admissible pair for a point y and (F, G) is an admissible pair for a point ¥
such that either of the following is true: y, ¥ belong to a positive domain, or y, y belong to a negative
domain, then (F o« F, G » G)y is an admissible pair for the point ay + (1 —a)3.

Let (F, G) be an admissible pair for a point y, and let (F, G) be an admissible pair for a point j.
Let y be a point which belongs to the chord joining the points y and y.

Remark 45. It is clear that, if (F*, G) is admissible for a point (y;r , y;r ) and (F~, G7) is admissible
for a point (y,, y;), then an a-concatenation of these pairs is admissible for the point (y2, y3) =
a0 YD F A=) (07, 53).
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Now we are ready to construct e-extremizers in 23. The main idea is that these functions W and B
are very similar: they obey almost the same properties. Moreover, foliation plays a crucial role in the
contraction of e-extremizers.

6.1. The case s) < y,. We want to find e-extremizers for the points in £23.

Extremizers in the domain Q(@Cup((c, sol, g)). Pick any y = (y2, y3) € Q(Ocup((c, so0l, g)). Then there
exists a segment £(y) € Ocup((c, 50, g). Let yt = (s, g(s)) and y~ = (a(s), g(a(s)) be the endpoints
of £(y) in Q3. We know e-extremizers at these points y™, y~. Indeed, we can take the ¢-extremizers
(Fr,GH=(0—=s,14+s)and (F~,G") = (1 —a(s), 1 +a(s)) (i.e., constant functions). Consider an
a-concatenation (F+ e F~, GT ¢« G™),, where « is chosen so that y = ay* + (1 —a)y~. We have

W[(F*eF~, G oG )l =a¥(F*, G +(1—a)W(F~', G7)>aB(y")+(1—)B(y ) —e=B(y)—e.
The last equality follows from the linearity of B on £(y).

Extremizers on the vertical line (—1, y3), y3 > h(sp). Now we are going to find e-extremizers for the
points (—1, y3), where y3 > h(sg). We use a similar idea to one mentioned in [Vasyunin and Volberg
2010] (see the proof of Lemma 3). We define the functions (F, G) recursively:

—w if0<t<e,
t—¢ X
Gt)y=4{v-g fe<tr<l-—sg,
1-—2¢
w fl—e<t<l,
d_ if0<t<e,
t_
F(t) = y-f(l ;) if e<t<l1-—g,
—2¢
ds ifl-e<t<l,

where the nonnegative constants w, d_, dy and y will be obtained from the requirement E(F, G, |F|?) =
(2,0, y3) and the fact that G is the martingale transform of F. Surely (G),, = 0. The condition
(F)

(0. = 2 means that

d-+d)e+2y(1—2¢)=2. (74)

The condition (|F|”),, ,, = y3 implies that

e(d? +d”)

1 -20)yr 7

y3

Now we use the condition |Fy — F| = |Gy — G1|. In the first step we split the interval [0, 1] at the point ¢
with the requirement Fy — F; = Gy — G, from which we obtain w =2 — d_. In the second step we split
at the point 1 — ¢ with the requirement | — F> = G, — G, obtaining w = 2y — d,. From these two
conditions we obtain d_ +d; = 2(1 + y) — 2w, and by substituting in (74) we find

cw
y=14+—.
1—¢
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Now we investigate what happens as ¢ tends to zero. Our aim will be to focus on the limit value
limg; o w = wg. We have 1 — (1 —2¢)y? =~ &(2 —wp). So (75) becomes

el +dP) 22 —wy)?
T 1= (1-2e)yP 2—wop

y3 (76)

Note that, for wy = 1+ s, equation (76) is the same as (47). By direct calculations we see that as ¢ — 0
we have

el(w? 4+ 12d*)P? 4+ (w? 4 t%d?)P/? 2 —1
((G2+T2F2)p/2>m = [( - ( +) ] — S (wo )
: 1—(1—=2e)yP 2—wop

Now we are going to calculate the value B(—1, h(s)), where h(s) = y3. From (45) we have
2
B(—1, h(s)) = h(s)t2(s) — ;tl (s).
By using (12) we express f; via t; also because of (47) and (50), we have
2 2 / !/ 2 !/ /2
B(—1, h(s)) = h(s)t2(s) — ;n (s) =h(s)tr — ;(f —hg)=1nh(s)+ ;g —f »

:fm%wwwﬂfm< 2 2,)_,3
26— G —ypg () 8)7 0

p(yp—s) p
_3[ﬂ®}_2@—mﬁ
Coplyp—s] 2—wop

Thus we obtain the desired result

(G*+2FHP%y > B(—1,y3) as ¢ — 0.

[0,1]

Extremizers in the domain Q(@([so, p)s g)). Pick any point y = (y7, y3) € Q(@([so, ol g)). Then
there exists a segment £(y) € ©([so, ypl, g). Let y* and y~ be the endpoints of this segment, so that
yT = (-1, 33) for some §3 > h(so) and y~ = (§, g(§)) for some § € [y,, so). We remind the reader
that we know e-extremizers for the points (s, g(s)), where s € [sg, 1], and we know e-extremizers on
the vertical line (—1, y3), where y3 > h(sg). Therefore, as in the case of a cup, taking the appropriate
a-concatenation of these e-extremizers and using the fact that B is linear on £(y), we find an g-extremizer
at the point y.

Extremizers in the domain Ang(so). Pick any y = (y1, y2) € Ang(sp). There exist points y* € £F,
y~ € £, where £T = €T (s0, g(s0)) € O([s0, yp), &) and £~ = £~ (s0, g(s0)) € O((c, 501, &), such that
y=ay" + (1 —a)y~ for some a € [0, 1]. We know e-extremizers at the points y* and y~. Then by
taking an a-concatenation of these extremizers and using the linearity of B on Ang(sg) we can obtain an
g-extremizer at the point y.

Extremizers in the domain Q(@([yp, 1], g)). Finally, we consider the domain of vertical segments
Q(®[y,, 1], g). Pick any point y = (y2, y3) € Q2(O[yp, 11). Take an arbitrary point yt = (~1, y3+),
where y;r is sufficiently large such that y = eyt + (1 —ar)y~ for some & € (0, 1) and some y~ = (y, , y3)
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with (1, y,", y;7) € 0€2;. Surely, yT and y~ belong to a positive domain. The condition (1, y, , Y3 ) €082
implies that we know an g-extremizer (F~, G™) at the point y~ (these are constant functions). We
also know an e-extremizer at the point y*. Let (F™ e F~, G « G7), be an a-concatenation of these
extremizers. Then

W[(FTeF ,G"eG )yl >aB(y")+(1—a)B(y ) —e.
Note that the condition y = ay* + (1 — )y~ implies that
3= On/y)yy
Y3 +y3/y;

Recall that B(y2, g(y2)) = f(y2) and B(y") = f(s)+11(s)(—1—s)+12(s)(y] —g(s)), where s € [0, y,]
is such that a segment £(s, g(s)) € ©([s0, ¥»), &) has an endpoint yt.

Note that as y;r — o0 all terms remain bounded; moreover, « — 0, y~ — (y2, g(y2)) and s — y,.
This means that

lim «aBOT)+ (1 —a)B(y")—e= lim tz(s)y;(m
¥ —>o00 y§ —> o0 Y3 + 3 /Y2
=n(p)(y3—80n2) + f(2) —e.

We recall that #,(s) =t (y,) for s € [y,, 1]. Then

)‘i‘f()’z)—t?

B(y) = f(2) + ()3 —g02) = f(2) +0(yp)(yz — g(y2)).

Thus, if we choose y3+ sufficiently large then we can obtain a 2¢-extremizer for the point y.

6.2. The case sy > yp. In this case we have so > y, (see Figure 11). This case is a little bit more
complicated than the previous one. The construction of e-extremizers (F, G) will be similar to the one
presented in [Reznikov et al. 2013].

We need a few more definitions.

Definition 46. Let (F, G) be an arbitrary pair of functions. Let (y2, g(y2)) € 23 and let J be a subinterval
of [0, 1]. We define a new pair (I:", G) as follows:

- (F, G)(x) if x [0, 17\ J
(F, &)(x) = { ! \
(I =y, 14y if xel.
We will refer to the new pair (ﬁ , G) as putting the constant (y,, g(y2)) on the interval J for the pair (F, G).
Sometimes we will denote the new pair (F , G) by the same symbol (F, G).

Definition 47. We say that the pairs (F,, Gy), (Fi—q, G1—o) are obtained from the pair (F, G) by
splitting at the point @ € (0, 1) if
(FOHGO!)Z(Fv G)(xa)a xe[()» ]]7
(Fl—ou Gl—ot):(Fv G)(x(l_a)+a)v XE[O, 1]
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It is clear that W (F, G) = aW(F,, Gy) + (1 — )W (F|_o, G1_«). Also note that, if (F,, G4) and
(F1—w, G1—y) are obtained from the pair (F, G) by splitting at the point o € (0, 1), then (F, G) is an
a-concatenation of the pairs (Fy, Gy) and (F1—, G1—y). Thus, splitting and concatenation are opposite
operations.

Instead of explicitly presenting an admissible pair (¥, G) and showing that it is an e-extremizer, we
present an algorithm which constructs the admissible pair, and we show that the result is an e-extremizer.

By the same explanations as in the case so < y,, it is enough to construct an g-extremizer (F, G) on
the vertical line y, = —1 of the domain €23. Moreover, linearity of B implies that, for any A > 0, it is
enough to construct e-extremizers for the points (—1, y3), where y3 > A. Pick any point (—1, y3), where

y3 =¥ > g(—1). Linearity of B on Ang(sy) and direct calculations (see (14), (51)) show that

f'(=1) — f'(s0)
B(=1,y3) = f(=D +53650)(y3 —g(=1) = f(=D + (33 —g(=1) — (77)

g'(—=1) —g'(s0)
We describe the first iteration. Let (F, G) be an admissible pair for the point (—1, y3), whose explicit
expression will be described during the algorithm. For a pair (F, G), we put a constant (sg, g(sg)) on an

interval [0, €], where the value ¢ € (0, 1) will be given later. Thus we obtain a new pair (F, G), which
we denote by the same symbol. We want (F, G) to be an admissible pair for the point (—1, y3). Let the
pairs (F., G.) and (Fi_., G1_.) be obtained from the pair (F, G) by splitting at the point ¢. It is clear
that (F;, G) is an admissible pair for the point (sg, g(sg)). We want (Fj_., G|_) to be an admissible
pair for the point P = (33, ¥3), so that

(=1, y3) = &(s0, g(s0)) + (1 —&) P. (78)
Therefore we require
—1— —
P ( &0 33 88(So)>' (79)
1—e¢ 1—¢

So we make the following simple observation: if (Fj_., G|_.) were an admissible pair for the point P,
then (F, G) (which is an e-concatenation of the pairs (1 — sg, 1 4 sg) and (F;_¢, G1_.)) would be an
admissible pair for the point (—1, y3). The explanation of this observation is simple: note that the pairs
(Fi—¢, G1—¢) and (1 — 59, 1 4+ sg) are admissible pairs for the points P and (sg, g(so)), which belong to
a positive domain (see (78)); therefore, the rest immediately follows from Lemma 44. So we want to
construct the admissible pair (F;_., G|—.) for the point (79).

We recall Lemma 41, which implies that the pair (F;—., G1—.) is admissible for the point

(1 —l—eso y3— 88(50))

1—¢ 1—¢

if and only if the pair (F, G), where (Fi_., —G_,) = (1+¢s0)/(1 —&)(F, G), is admissible for a point

-1 _
w=(1. € ’)’3 88(S0)'(1_8)p—1 ‘
14esg (14esg)?

So, if we find the admissible pair (F , G) then we automatically find the admissible pair (F, G).
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Choose ¢ small enough so that ((¢ — 1)/(1 + &s0), (y3 —£8(s0))/(1 +£s0)? - (1 —&)P~') € Q3 and

e—1 y3—eglso)
1 +8S0’ (1+es9)?

(1— s)f“) = 5(s0, (50)) + (1 = 8) (=1, y{V)

for some § € (0, 1) and yél) > g(—1). Then

= = ¢+ 0(&?),
1+8S0 et (8)

(3 —eg(s0))/(1 +50)?) - (1 — )P~ = (2/(1 + £50)) g (50)
i = 1—e/(1+e50)
= y3(1 —&(p + pso —2)) — 2eg(s0) + O (e?). (80)

For the pair (ﬁ , G), we put a constant (sg, g(sg)) on the interval [0, §]. We split the new pair (F‘ , G)
at 8, so we get the pairs (1:"5, G,;) and (Fl—a, 61_5). We make a similar observation as above. It is
clear that if we know the admissible pair (F 1—8» G 1—s) for the point (—1, yél)), then we can obtain an

admissible pair (F , G) for the point

e—1 , y3 —£g(s0) d—eyr).
14esg (14 esg)?

Surely (f, G) is a §-concatenation of the pairs (1 — sg, 1 4 s¢) and (ﬁl_g, C~;1_5).

We summarize the first iteration. We took ¢ € (0, 1), and we started from the pair (F©, G©) = (F, G),
and after one iteration we came to the pair (FV, Gy = (Fl_g, 61_5). We showed that, if (F(, G(D)
is an admissible pair for the point (1, yél)), then the pair (F(@, G©) can be obtained from the pair
(FM, GM); moreover, it is admissible for the point (1, yéo)).

Continuing these iterations, we obtain the sequence of numbers { yéj ) ?’:o and the sequence of pairs
{((FY, G(j))};vzo. Let N be such that yéN) > g(—1). It is clear that, if (F™), G™)) is an admissible pair
for the point (—1, ygN)), then the pairs {(F), GU ))}ﬂ-\’:_ol can be determined uniquely, and, moreover,
(FY, GW) is an admissible pair for the point (—1, y{)) forall j =0,..., N —1.

Note that we can choose sufficiently small ¢ € (0, 1), and we can find N = N(¢) such that yéN ) —
g(—=1) (see (80), and recall that 5o > y,). In this case the admissible pair (F N GMN)Yy for the point
(—1, yéN)) = (—1, g(—1)) is a constant function, namely, (F"), G‘™) = (2, 0). Now we try to find N
in terms of &, and we try to find the value of W (F O GOy,

Condition (80) implies that y§" = y{” (1 — e(p + pso — 2)) — 2eg(s0) + O(£?). We denote & =
p + pso — 2 > 0. Therefore, after the N-th iteration we obtain

2g(s0)\  28(so)
yéN)=(1—sao)N<y§°)+ ) - 0.

The requirement yéN) = g(—1) implies that

Y +2g(s0)/8
1—esn~N = Y3 +28(50)/00 Ol(e).
T | PTET
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This implies that limsup,_, & - N =limsup,_ ¢ - N(¢) < oo. Therefore, we get

v Vs +28(s0)/80
g(—=1)+2g(s0)/do

+ O (e). (81)
Also note that
V(FO GO =W(F,G)=eW(F,, G:) + (1 —&)W(Fi_¢, G1—)

1+8S0
1—e¢

p ~ ~
=¢f(s0)+ (1 —e)W(Fi—, Gi—) =€f (s0) + (1 — 8)( ) V(F,G)

1+850
1—¢
=2¢ef(s0) + (1 +e80) W (FV, Gy 4+ 0(e?).

p ~ ~
=¢ef(s0) + (1 —e)(1 - 8)( ) [8f (so) + (1 =)W (Fi-s, G1-5)]

Therefore, after the N-th iteration (and using the fact that W (F™ G®™)) = f(—1)), we obtain

W(EO,GO) = (14 e5)" <f(—1) +H S(SO)) S04 o)
0 0
= el (f (~+22 (SO)) _H L o), (82)
8o 8o

The last equality follows from the fact that limsup,_,, e - N(g) < 0o.
Therefore (81) and (82) imply that

O 4 24(s0)/8 2f(s0)\ 2/ (s0)
N F(O),G(O) :( Y3 +28(s0)/0%0 >< _1 0 >_ 0 0
( Ul T ey A A 5 TO®

N S (f(—1)+2f(So)/3o
FEDH0s =D T g ts0) /50

) + O (¢).
Now we recall (77). So, if we show that
f(=D+2f(s0)/30 _ J'(=1) = f'(s0)
g(=1)+2g(s0)/80  g'(—=1)—g'(s0)’

then (83) will imply that W(F©, G©) = B(—1, y§0) )+ O(e). So, choosing ¢ sufficiently small, we can
obtain the extremizer (F 9, G©) for the point (—1, y3). Therefore, we need only to prove equality (83). It
will be convenient to use the following notations: set f— = f(—1), f' = f'(—=1), f = f(s0), f' = f'(s0),
g-=g(=1),g =g'(—1), g=g(s0) and g’ = g(s0). Then (83) turns into

S _ S-S~ gt ['g

(83)

(84)
2 g'f-—f's-
This simplifies into
oy, 2 8L f8 et f's f8 — S~ et f's
Pp gf —fg —-g'fL+ e

which is true by (53).
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