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THE NORM OF TIME-FREQUENCY AND WAVELET
LOCALIZATION OPERATORS

FABIO NICOLA AND PAOLO TILLI

ABSTRACT. Time-frequency localization operators (with Gaussian win-
dow) Lr : L*(RY) — L*(RY), where F is a weight in R?*?, were intro-
duced in signal processing by I. Daubechies in 1988, inaugurating a new,
geometric, phase-space perspective. Sharp upper bounds for the norm
(and the singular values) of such operators turn out to be a challenging
issue with deep applications in signal recovery, quantum physics and the
study of uncertainty principles.

In this note we provide optimal upper bounds for the operator norm
|ILe|lp2— 12, assuming F € LP(R®?), 1 < p < oo or F € LP(R*) N
L"Q(Rw)7 1 < p < oco. It turns out that two regimes arise, depending on
whether the quantity || F||L» /|| F|| Lo is less or greater than a certain crit-
ical value. In the first regime the extremal weights F', for which equality
occurs in the estimates, are certain Gaussians, whereas in the second
regime they are proved to be Gaussians truncated above, degenerating
into a multiple of a characteristic function of a ball for p = 1. This phase
transition through Gaussians truncated above appears to be a new phe-
nomenon in time-frequency concentration problems. For the analogous
problem for wavelet localization operators -where the Cauchy wavelet
plays the role of the above Gaussian window- a complete solution is also
provided.

1. INTRODUCTION

The uncertainty principle is an ubiquitous theme in mathematics and
represents an endless source of challenging and inspirational problems. The
literature in this connection is enormous. For a deep introduction to the
topic, we address the reader to the classical contributions [18, 25, 28] and
the recent account [55].

Roughly speaking, the uncertainty principle states that a function and its
Fourier transform cannot both be too concentrated, or equivalently that a
time-frequency distribution cannot be too concentrated in the time-frequency
space. To better develop the latter point of view, we recall the definition
of a time-frequency distribution known in harmonic analysis and signal pro-
cessing as short-time, or windowed, Fourier transform [23, 31, 47, 48], and
in mathematical physics as coherent state transform [43].

2010 Mathematics Subject Classification. 42B10, 49Q20, 49R05, 81530, 94A12.
Key words and phrases. Short-time Fourier transform, wavelet transform, localization
operator, Toeplitz operator, uncertainty principle.
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2 FABIO NICOLA AND PAOLO TILLI

Let ¢ be the “Gaussian window”
(1.1) o(z) = 2¥4e P e RY,

normalized in such way that [|¢||;2 = 1. The short-time Fourier transform
with Gaussian window of a function f € L?(R%), is defined as

View) = [ eI )pla —pdy. o e R

It turns out that V : L2(R%) — L?(R??) is an isometry, so that the function
|Vf(z,w)|? can be interpreted as the time-frequency energy density of f.
Consequently, the integral [, [Vf(z,w)*dzdw, over a measurable subset
Q C R will be the fraction of its energy trapped in Q (see e.g. [1, 5, 6,
27, 49, 53, 50]). Sharp upper bounds for this quantity were recently proved
in [50]; the relevant estimate, that we state here in dimension d = 1 for
simplicity, reads

(1.2) /Q Vf (o w)|? dedw < (1 — e 12|72,

(see Theorem 2.3 for the general statement), where || is the Lebesgue mea-
sure of 2 C R2. Since when || is finite the constant on the right-hand side
is strictly less than one, this result can be regarded as a manifestation of the
uncertainty principle. Upper bounds in the same spirit, for certain Cantor-
type rotationally invariant subsets Q C R? have recently been obtained in
[3, 35, 36, 37] in connection with the fractal uncertainty principle. We also
address to [13, 24, 30, 32, 51] for other forms of the uncertainty principle
involving the short-time Fourier transform.

While the localization in the time-frequency plane by means of the char-
acteristic function of a subset €2, as in (1.2), is certainly natural, following
a practice which dates back at least to [18] and fully promoted in [19], one
can similarly localize using other weight functions F(z,w) > 0 (satisfying
possibly other constraints such as F(z,w) < 1, to avoid an amplification)
and ask for similar estimates for the weighted energy

(Lef, f) = /R  F(,w) |V (@) drde.

Here we introduced the so-called time-frequency localization operator Lp
associated with the weight F', defined as

(1.3) Lp=V*'FV,
or weakly as
(1.4) (Lrf,9)12ray = (F,V V) 12(r24)-

Indeed, if F € LP(R??), 1 < p < oo, is any complex-valued function, it is
known that L is a bounded operator in L?(R?) (see e.g. [56]). This class
of operators was introduced by I. Daubechies [19] as a joint time-frequency
version of the celebrated Landau-Pollack-Slepian operator [39, 40, 54] from
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signal theory, and by F. A. Berezin [10], motivated by the quantization
problem in quantum mechanics. Since then, they have been an object of
intensive studies, especially regarding boundedness, compactness, Schatten
properties, and asymptotics of the eigenvalues, even for more general weights
and function spaces; see the classical references [11, 20, 21, 56|, the more
recent contributions [2, 4, 9, 16, 17, 26, 45, 46] and the references therein.

In this note we confine ourselves to the basic case of weights in Lebesgue
spaces, and we prove optimal estimates of the kind

(1.5) ILrll e m2yL2maey < C = C(p, A, B)

for the norm of the localization operator L, for any function F' € LP(R??)
satisfying the double constraint

(1.6) |F|ze <A and  ||F|» < B.

Here and throughout the paper, we assume that p € [1,00), A € (0, 0]
and B € (0,00), with the further condition that A < oo when p = 1
Moreover, with some abuse of notation, the symbol || F||z~ is always meant
in the broader sense of esssup |F|, i.e. +00 when F' ¢ L>®°(R??). With this
proviso, the case where A = oo (and p > 1) corresponds to dropping the
L™ constraint: in this case, optimal bounds can be deduced from Lieb’s
uncertainty inequality [41] (see below) and the optimal functions, i.e. those
functions F' that achieve equality in (1.5), are certain Gaussians. Hence in
estimating || Lp||, the L constraint in (1.6) is only relevant when A is less
than the L norm of these Gaussians.

We are also able to characterize in all cases the optimal functions F', as
well as all pairs of functions f and g (normalized in L?(R¢)) such that

(1.7) ILFll 22 = [(LE S, 9)],

as Gaussian functions of the kind

2TiIx-wo

(1.8) x> ce o(x —x9), = €RY

for some unimodular ¢ € C and some (zg,wg) € R? x R? where ¢ is the
Gaussian in (1.1).
Throughout the paper, we will frequently refer to the constant

p—1
1.9 Kp 1= ——
(1.9) » ,

)

without any further reference to (1.9).
To give a flavour of our results, in dimension d = 1 we can state the
following theorem (see Section 2 for the results in arbitrary dimension).

Theorem 1.1. Let p € [1,00), A € (0,00], B € (0,00), with the proviso
that A < 0o when p =1, and let F' € LP(R?) satisfy the constraints (1.6).

(i) If p=1, then
(1.10) ILrllzemre < A(1— e B4,
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and equality occurs if and only if, for some 6 € R and some zy € R?,
(1.11) F(z) = AePyp(z — 20) Vz € R?,

where B C R? is the disc of area B/A, centered at the origin.
(i) If p> 1 and (B/A)? < K, (in particular when A = c0), then

(1.12) ILplr2re < 6" B,

with equality if and only if, for some 6 € R and some zy € R?,

-1 =
(1.13) F(z) = Bryp pewe*z’jpfmz, z € R2
(iii) If p > 1 and (B/A)P > kp, then
efin—(B/A)P

— )

with equality if and only if, for some € R and some zy € R?,
(1.15) F(z) =¢? min{)\e_ﬁlz_zop, A}, z € R?,
where A = AeB/AP/(0=1)=1/p ~ 4
Finally, if F achieves equality in (1.10), (1.12), or (1.14), then
|1Fllr = B,

and (1.7) holds for some f,g € L*(R) such that || f| 2 = |lg|lL2 = 1, if and
only if both f and g are Gaussians of the kind (1.8) (with d = 1), possibly
with different c¢’s, but with the same (zo,wo) € R? given by zo (the center of
symmetry of |F|).

(1.14) ILpllange < A(1-

As a consequence, given F' € LP(R?), letting B = ||F||1» and A = || F|| 1,
one obtains the following estimates.

Corollary 1.2.
(a) Let 1 < p < oco. For every F' € LP(R?) \ {0} we have

(1.16) ILFllzzre < Kp” || Fle,

with equality if and only if F is as described in (1.13), for some
B>0,0€eR, z R

(b) Let 1 < p < co. For every F € L>®(R?) N LP(R?) \ {0}, satisfying
(|Fllze /| F || zoe )P > Kp, we have

kp=([|Flle /| FllLee )P
(117 lpliee < [Pl (1= S )

If p > 1, equality occurs in (1.17) if and only if F' has the form in
(1.15) for some A > A >0, 0 € R, 2, € R2.

If p =1, equality occurs in (1.17) if and only if F = ¢ xg for some
c € C\ {0}, where B C R? is a ball.
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Some remarks are in order. When A = oo in Theorem 1.1, the extremal

functions F' have the form in (1.13) and || F||p~ = Bﬁzl,/p. Hence Theorem
1.1 (ii) in fact reduces to the case when only the LP constraints is present.

As already observed in [12], the estimate (1.16) is easily seen to be equiv-
alent, by duality, to Lieb’s uncertainty inequality for the short-time Fourier
transform (with Gaussian window) [41] (see also [15, 42]), which in dimen-
sion d = 1 reads as follows: for 2 < p < oo,

(1.18) IVFlze@2y < (Q/P)l/pr”m(R)-

Hence, case (b) in Corollary 1.2 is the most interesting. However, our proof
does not rely on (1.18) and therefore provides an alternative proof of (1.18)
as well (we address to [41] for applications of this estimate in quantum
physics).

If p=1, (1.17) reduces to the estimate

(1.19) ILpl2spz < NIFllp (1 — e IFl/IFlze),

which was proved in [29] under the stronger assumptions that F' is real-
valued (so that Lp is self-adjoint) and spherically symmetric, exploiting the
fact that in that case Ly diagonalizes in the Hermite bases. Also, when F
is the characteristic function of a measurable subset €2 of finite measure the
latter estimate reduces to (1.2). Moreover, if F € L'(R?) and 0 < F < 1,
we deduce that

ILFllg2spe <1 —e 0,

Indeed it is well-known that if F' € L' is non-negative then L is trace class
and Tr Lp = ||F||1 (see e.g. [56]).

In Theorem 1.1 we excluded the case p = 1, A = oo, because in that
case the optimal constant in (1.5), which is easily seen to be C' = B, is not
achieved (see Remark 3.5).

We point out that the appearance of the Gaussians truncated above in
(1.15) as extremal functions of a time-frequency concentration problem is,
to our knowledge, an unprecedented fact in the literature.

The norm estimates in (1.10), (1.12), and (1.14) are obtained through a
new intermediate estimate of general interest, valid under no quantitative
restrictions on F', that in dimension d = 1 reads

(1.20) (A g/ (1-e#®) ar,
0

where p is the distribution function of |F'| (see Theorem 2.2 for the general
statement, and Corollary 2.4 for a related symmetrization result). Then one
may wonder how the right-hand side of (1.20) can be further estimated if F' is
subject to (1.6), and this leads in a natural way to a nonstandard variational
problem (where the decreasing function p is the unknown) described and
completely solved in Section 3. Since the solution to this variational problem
is (depending on the values of p, A and B) the distribution function of a
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ball, of a Gaussian, or of a Gaussian truncated above, this eventually leads
to Theorem 1.1 (and Theorem 2.1 in arbitrary dimension).

We also notice that the above estimates could be rephrased as uncertainty
principles. As an illustration, suppose that for some e € (0,1), f € L?(R) \
{0} and F € L>®(R?), with 0 < F < 1, we have

[ PV iw)l dedo = (1= 1

Then it follows from (1.19) that ||F||;1 > log(1/e), which generalizes [50,
Theorem 1.2], where the case F' = xq was considered.

The above results could also be interpreted as optimal bounds for the
norm of Toeplitz operators in the Bargmann-Fock space of entire functions
[57] (cf. [29]). Also, this general scheme seems to go to the very heart
of the problem and is flexible enough to encompass more general function
spaces, where the norm || F||?,, is replaced by [poq ®(|F(x,w)|) dzdw, ® being
a non-negative convex function satisfying some natural conditions, and the
objective function is also of the type [poq F(x,w)G(|Vf(2,w)|) dedw, pro-
viding a straightforward pattern to find optimal bounds and corresponding
optimal functions. Here we chose to confine ourselves to the case of the LP
setting for the sake of concreteness. However, to illustrate the scope of this
approach, in Section 5 we briefly prove similar results for wavelet localiza-
tion operators [21, 22]. In that case, the Cauchy wavelet plays the role of
the Gaussian window (1.1), and the estimate analogous to (1.2) was recently
proved in [52].

We emphasize that the concentration problem for the wavelet transform
is directly related to deep issues in the theory of Bergman spaces; for ex-
ample, the bound analogous of Lieb’s uncertainty inequality —which we also
recapture in Theorem 5.2 (ii) below (case A = oo)— has recently appeared
in [38] in the form of an optimal contractivity estimate for such spaces. We
address the interested reader to [7, 14] for a general account of this circle
of ideas, and to [44] and the references therein for the intimate connection
with the Wehrl conjecture by Lieb and Solovej.

2. THE MULTIDIMENSIONAL CASE

The extension of Theorem 1.1 to arbitrary dimension d > 1 requires the
introduction of the function

s 1
(2.1) G(s) :—/ e~ gy
0

(note that G(s) = 1 — e * when d = 1). With this notation, we can now
state the following

Theorem 2.1. Assume p € [1,00), A € (0,00] and B € (0,00), with the
proviso that A < oo if p = 1, and let F € LP(R??) satisfy the constraints
(1.6).
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(i) If p=1, then
(2.2) ILEl o2 < A G(B/A)

where G(s) is as in (2.1), and equality occurs if and only if, for some
0 € R and some zy € R%4,

(2.3) F(z) = A" xp5(z — z) Vz e R*,
where B C R?*? is the ball of volume B/A, centered at the origin.
(ii)) If p>1 and (B/A)P < ﬁg, then
(2.4) |LFlliere < 75 B,
with equality if and only if, for some 6 € R and some zy € R??,
(2.5) F(z) = e mal#20 e R,

where \ = m;d/pB.
(iii) If p> 1 and (B/A)P > /ig, then

A
(2.6) ILpll s < /0 G(ux (1)) dt.

where uy(t) = (—log((t/A\)P~1))4/d! and X\ > A is uniquely deter-
mined by the condition that pfOA tP~Luy(t) dt = BP. Equality occurs
in (2.6) if and only if, for some 6 € R and some zy € R??,

(2.7) F(z) = ¢? min{)\e_ﬁv_zop, A} z € R%,
Finally, if F' achieves equality in (2.2), (2.4), or (2.6), then
(23) |l = B,

and (1.7) holds for some f,g € L*(RY) such that || f| 2 = llgllz2 = 1, if and
only if both f and g are functions of the kind (1.8), possibly with different
c’s, but with the same (xq,wy) € R?? that coincides with zy (the center of
symmetry of |F|).

The proof of Theorem 2.1, which will be given in Section 4, partially
relies on the following result, which is of standalone interest and provides an
explicit bound for the norm of the operator L, in terms of the distribution
function of |F.

Theorem 2.2. Assume F € LP(R??) for some p € [1,+00), and let

(2.9) p(t) = RIF > 83, t>0,
denote the distribution function of |F|. Then
(2.10) Ll < [ Gluth) e

where G is as in (2.1), in particular, when d =1

ILF| 2oy p2 </ (1 - e_“(t)) dt.
0
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Equality occurs in (2.10) if and only if F(z) = € p(|z — 29|) for some 6 € R,
some zg € R*, and some nonincreasing function p [0, +00) = [0,+00). In
this case, (1.7) holds true for some f,g € L*(RY) such that || f|| 12 = ||gll 12 =
1, if (and only if, when F is not identically zero) both f and g are functions
of the kind (1.8), possibly with different ¢’s, but with the same (xg,wq) that
coincides with zg.

To prove Theorem 2.2, we need the following result ([50, Theorem 4.1]).

Theorem 2.3 ([50]). For every f € L?>(R%) such that || f||;2 = 1, and every
measurable subset Q C R2? of measure || < 0o, we have

(2.11) /Q Vf(z,w)|? dedw < G(19))

where G is as in (2.1), in particular when d =1
(2.12) / Vf(x,w)|? dedw <1 —e™ 19
Q

FEquality occurs in (2.11) (for some set Q such that 0 < || < co and some
f such that || f||z2 = 1) if and only if f is a function of the form as in (1.8)
and § is equivalent, in measure, to a ball of center (zg,wy).

We warn the reader that in [50] (2.11) is stated in a different way, namely
with G(s) defined as

Yt
G(S) = (d—l)'/o t (& dt,

where wog is the volume of the unit ball in R??. Since wyq = n?/d!, by the
change of variable t¢ = d! 7 one can easily check that this definition coincides
with that in (2.1).

Proof of Theorem 2.2. Given f and g normalized in L?(R?), writing z to
denote the variable (z,w) € R?? and abbreviating dz for dzdw, we have, by

(1.4),
[{Lrf,g)] < /de |F(2)] - [VF(2)] - [Vg(z)| dz

) 2221/2 Al 2221/2
g(émw@nnv<Nd) <A%W(ﬂn@(”d) |

Letting m = esssup |F(z)| (and assuming m > 0, otherwise the claims to be
proved are trivial), we apply the “layer cake” formula (cf. [43, Page 26])

(2.13)

(2.14) wunzé Yren(z)d, 2 e R,
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and use (2.11) (with Q = {|F| > t}) to estimate

Pl Wi e = [ VF(2)|dz | dt
/de| ()] V()| /0 </{|F|>t}' £2)| )

< /0 Gyu(t)) dt

(since G(0) = 0, the last integral coincides with the one in (2.10), by the
definition of m). Since the same argument, with g in place of f, leads to

(216) LFGI MR < [ ) a,

from (2.13) and the arbitrariness of f and g we obtain (2.10). In fact, since
p < 00, Lp is a compact operator on L?(RY) (see [56]), hence there exist
f, g (normalized in L?(R%)) satisfying (1.7), so that having equality in (2.10)
is equivalent to having equality (with these f and g) in (2.13), (2.15) and
(2.16): we now characterize for what F', f and g this really occurs.

First, equality occurs in (2.15) if and only if

(2.17) / V() dz = G(u(t)
{IF|>t}

for a.e. t € (0,m). When this happens, the validity of (2.17) for just
one ty € (0,m) is enough, by Theorem 2.3, to infer that f has the form
as in (1.8) (for some (zg,wp) € R?? and some unimodular ¢), and that
the corresponding level set {|F'| > o} is (equivalent to) a ball centered at
20 = (xo,wp); then, still by Theorem 2.3, the fact that (2.17) holds for
a.e. t € (0,m) implies (f being the same) that also all the other level sets
Q = {|F| > t} are equivalent to balls centered at the same 2y (once this
is known for a.e. t € (0,m), the passage to every t € (0,m) follows since
N = Ugot Q). These necessary conditions on f and F' are, in turn, also
sufficient to guarantee (2.17) for a.e. ¢ € (0, m). Thus, summing up, equality
in (2.15) is equivalent to f being as in (1.8) and |F(z)| being spherically
symmetric (and radially decreasing) around zp, i.e. |F(2)| = p(]z — 2o]|) for
some nonincreasing function p : [0, +00) — [0, +00).

Equality in (2.16) can be characterized similarly, so that also g must be
as in (1.8) (possibly with a different ¢, but with the same zy because F' is
the same).

Therefore, as soon as equality occurs in (2.15) and (2.16), we have Vg(z) =
eV f(z) for some a € R, so that the second inequality in (2.13) is auto-
matically an equality, while the first inequality, which explicitly amounts
to

(2.15)

| Vi) Vet d:

becomes an equality if and only if

—if 2 5 ) 2 da
[ PE) WieR = [ PG V)P

< /R ARG VI V(e dz,
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for some # € R. This, in turn, is equivalent to the condition
e O F) - VR = F(2)|-|Vi2)? for a.e. z € R*,

but since [Vf(z)[? > 0 (note that |Vf(2)|? is a Gaussian when f is as in
(1.8)) we see that equalities occur in (2.13), for f and ¢ as in (1.8), if and
only if F(2) = e"|F(2)| (i.e. F(2) =¢e“p(|z — 20])) for a.e. z € R?% O

An interesting consequence is the following symmetrization result, which
shows that the norm of the localization operator Ly increases when F' is
replaced by its Schwarz symmetrization (we refer to [8] for a general account
on symmetrization).

Corollary 2.4. Assume F € LP(R??) for some p € [1,4+00), and let F*
denote the Schwarz symmetrization of |F|. Then

(2.18) ILrll2sre < 1Lpelr2—r2,

and equality occurs if and only if F(z) = e F*(z — o) for some § € R and
some zp € R2?.

Proof. Let p(t) be defined as in (2.9), and observe that p is also the dis-
tribution function of F*. Applying Theorem 2.2 to F*, we get the bound
(2.10) with F* in place of F. But since F*(z) is, by construction, of the
form p(|z|) where p : [0,4+00) — [0, +00) is nonincreasing, by Theorem 2.2
this bound is in fact an equality, i.e.

2.19) Lol = [ Glutt) de,

which combined with (2.10) yields (2.18). Equality, by Theorem 2.2, occurs
therein if and only if F(2) = e?p(|z — 29|), for some 6 € R, some z; € R??,
and some nonincreasing function p : [0,+00) — [0,400). Finally, since
o(|z — zo0|) = |F(z)] has the same distribution function as p(|z]) = F*(z), we
see that p = p, hence equality in (2.18) is equivalent to F(z) = e F*(z — z)
for a.e. z € R%, O

3. A NONSTANDARD VARIATIONAL PROBLEM

To prove Theorems 2.1 and 1.1 we shall build on Theorem 2.2, seeking
sharp upper bounds for the right-hand side of (2.10) when F' is subject to
the double constraint in (1.6). Given p, A and B as in Theorem 2.1, based
on the integral constraint

A
(3.1) p/ tP~Lu(t) dt < BP
0

we define the class of functions

(3.2) C={u:(0,4) — [0,400)| u is decreasing and satisfies (3.1)}.



THE NORM OF LOCALIZATION OPERATORS 11

If 41 is the distribution function of |F| as in (2.9), where F € LP(R??) and
satisfies (1.6), the L constraint can be expressed as

(3.3) p(t) =0 Vt> A,

while the LP constraint corresponds to letting v = p in (3.1). Hence, since
w is decreasing, we see that p (restricted to the relevant interval (0, A))
belongs to the class C as defined above, and to estimate the right-hand side
of (2.10) it is natural to investigate the variational problem

A

(3.4) supI(v) where I(v) ::/ G(v(t))dt
veC 0

(integration in (3.4) can be restricted to (0, A) due to (3.3), since G(0) = 0).

We first show the existence of an extremal function.

Proposition 3.1. The supremum in (3.4) is finite and is attained by at least
one function u € C. Moreover, every extremal function u achieves equality
in the constraint (3.1).

Proof. Due to (3.1), for every u € C and every t € (0, A) we have
t
tPu(t) < p/ ™~ tu(r)dr < BP,
0

which yields the pointwise bound
(3.5) u(t) < BP/tP Vte (0,4), VYueCl.

Since G in (2.1) is increasing and bounded, from this bound we obtain
A
(3.6) / G(u(t))dt < / G(BP/t')dt <o YueCl

(when A = oo, and hence p > 1, the finiteness of the last integral follows
from the bound G(s) < s). As a consequence, the supremum in (3.4) is
finite.

Now let u,, € C be a maximizing sequence for problem (3.4), i.e

lim I(u,) = supI( )

n—00 vel
Since each wu,, satisfies a bound as in (3.5), by Helly’s selection theorem
we can extract a subsequence (still denoted by w,,) pointwise converging to
a decreasing function u : (0, A) — [0,+00), which still satisfies (3.1) by
Fatou’s lemma, so that u € C as well. As already observed, u,(t) < BP/tP,
and therefore by dominated convergence (arguing as in (3.6)) we have I(u) =
lim,, o0 I (uy,), which proves that u is a maximizer.

Now assume that a strict inequality occurs in the constraint (3.1). Then,
letting u(t) = u(t) + ee~* and choosing € > 0 small enough, we would have
ue € C: since the function G(s) in (2.1) is strictly increasing, we would also
have I(u.) > I(u), which is impossible since u is a maximizer. O
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We now show that one can remove the monotonicity assumption in (3.2),
while retaining the same extremal functions for the corresponding maxi-
mization problem.

Proposition 3.2. We have

(3.7) sup I(v) = sup I(v),
veC vel’

where

C'={u:(0,4) = [0,4+00) | u is measurable and satisfies (3.1)} .

In particular, any function u € C achieving the supremum on the left-hand
side, also achieves the supremum on the right-hand side.

Proof. Consider an arbitrary v € C’, and let u* denote the decreasing re-
arrangement of u (i.e. the unique decreasing, right-continuous function on
(0, A) which is equimeasurable with u, see [34, Section 10.12]). Since for
every s > 0 the superlevel set {u > s} C (0, A) has finite measure (this is
trivial when A < oo, and is guaranteed by (3.1) when A = 00), we see that
u*: (0,A) — [0, +00) takes only finite values. We also claim that

A A
(3.8) p/ Pl (t) dt Sp/ tP~Lu(t) dt.
0 0

Indeed, let v denote the Radon measure on (0, A) with density t?~!, and
observe that, since tP~! is an increasing function of ¢,

= [t | P tar = (0, D)

for every measurable E C (0, A), where |E| denotes the Lebesgue measure
of E. In particular, when F = {u > s} is a superlevel set of u, we obtain

v({u>s}) > v((0, {u>s}]) =v((0,|{u* > s}])) =v({u" >s}) Vs>0

(the first equality is due to the equimeasurability of u and u*, the second
to the fact that u* is decreasing and right-continuous). Then (3.8) follows,
since

/OA P tu(t) dt = /OA u(t) dv(t) = /Ooo v({u> s})ds

Since u* is decreasing and u € C’, (3.8) shows that v* € C. On the other
hand, u and u* are equi-measurable, so that I(u) = I(u*) < sup,cc I(v).
Then, from the arbitrariness of u € C’, we see that the inequality > occurs
in (3.7), while the opposite inequality is trivial because C C C'. O

Remark 3.3. This proof entails that if u € C’ is not equal a.e. to a decreasing
function (i.e. if v and u* do not coincide a.e.), then the inequality in (3.8) is
strict, and hence (by the last part of Proposition 3.1) u* cannot achieve the
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supremum in (3.4). Since I(u) = I(u*), from (3.7) we infer that the second
supremum in (3.7) can be achieved only by functions in C. In the following,
however, we will not need this fact.

Now we are in a position to completely solve problem (3.4). Let
(3.9) Log_(x) := max{—logx,0}, x> 0.

Theorem 3.4. There exists a unique function u € C attaining the supremum
in (3.4), and this u achieves equality in (3.1). More precisely:

(i) Ifp=1 (hence A < ), then u(t) = B/A is constant on (0, A), and
(3.10) I(u) = AG(B/A)

where G(s) is defined as in (2.1).
(ii) If p > 1 and (B/A)P < mg (in particular when A = o0), then

1
(3.11) u(t) = aﬁ(Log;((t/A)P—l))d, vt € (0, A)
_d
where A = Brp * < A, and
(3.12) I(u) = k3™ B.

(i) If p > 1 and (B/A)P > ki, then u is given by

(3.13) u@:%@mwﬂwwde@m,

where A > A is uniquely determined by the condition that u achieves
equality in (3.1). Moreover, whend =1, A = AeB/AP/[(0=1)=1/p 4pnq
eHP_(B/A)p
(3.14) I(u)y=A 1—T (when d =1).
Proof of Theorem 3.4. We already know from Proposition 3.1 that the supre-
mum in (3.4) is achieved by some u € C and that equality holds in (3.1) for
any such u, i.e.

A
(3.15) p/ tP~u(t) dt = BP.
0

Moreover, by Proposition 3.2, any such u also achieves the second supremum
in (3.7): we now exploit this information to determine w.
Let us first assume that p =1 (case (i)). By Jensen inequality and (3.15)

W2 [ewmaza(] [fuow) =omm

with equality if and only if u is constant (i.e. u = B/A), since G is strictly
concave. Then (3.10) follows, and case (i) is proved.

From now on, we assume that p > 1. Observe that u is not identically
zero, due to (3.15). Thus, letting

(3.16) M =sup{t € (0,A)| u(t) > 0},
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since u is decreasing and u > 0, we have M € (0, A] and u(t) > 0 for
t € (0, M), while u(t) =0 for t € (M, A) if M < A.

Now fix two numbers a, b such that 0 < a < b < M, and let n € L*(0, A)
be an arbitrary function supported in [a, b] and such that

(3.17) /b P~y (t) dt = 0.

Since on [a, b] we have u(t) > u(b) > 0, if || is small enough (depending on
InllLe<) we have u+en € C’, and the function I(u + en) has a maximum at
€ = 0 since u is a maximizer of I on C’. Therefore, differentiating under the
integral, we obtain (without expanding G’ for the moment)

b

(3.18) 0= d%[(u +en)|oo = / G (u(t))n(t) dt.

a
Focusing on the interval [a, b], this condition can be interpreted as follows:
the restriction to [a,b] of the function G’(u(t)) is orthogonal, in L?(a,b), to
every function n € L>(a, b) satisfying (3.17). Now, given n € L?(a, b) satis-
fying (3.17), by a standard truncation argument (and a slight perturbation
of the resulting functions) one can easily construct functions n, € L*(a,b),
each satisfying f; tP~Ine(t) dt = 0 (hence also ff G (u(t))ng(t) dt = 0), such
that 7, — n in L%(a,b). Letting k — oo, we see that G’(u(t)) is orthogonal,
in L%(a,b), to any n € L?(a,b) (not necessarily L>°) satisfying (3.17), and
therefore

(3.19) G'(u(t)) = ct?~!  for a.e. t € [a,b]

for some constant ¢ > 0. In fact, by the arbitrariness of the interval [a, b] C
(0, M), letting @ — 0" and b — M~ one can see that (3.19) holds for a.e.
t € (0,M), and hence for every t € (0, M) as u(t) is decreasing. Defining a
new constant A by A\!™? = ¢, we can write this as

(3.20) G'(u(t)) = (t/X)P~1 vt e (0, M)
and hence, since G'(s) = exp(—(sd!)'/%), we find
L (“tos((t/NP 1) it € (0, M)

(3.21) u(t) = { d
0 ifte (M,A)

the second case being meaningful only if M < A. Observe that, since
u(t) > 0 on (0, M), we must have
(3.22) A>M,

in particular M < co. Now we prove that, if M < A, then actually A = M,
so that by (3.21) u(t) is continuous also at t = M. Arguing by contradiction,
i.e. assuming that M < A but A > M, we choose § > 0 small enough (so
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that M —0 > 0 and M + 0 < A) and define the function

—t1=P ifte (M —6,M)
(3.23) n(t)=<tt=P ift e (M, M +9)
0 otherwise

in such a way that (3.17) holds true. Defining u.(t) = u(t) + en(t), (3.23)
and (3.21) (combined with our assumption that A > M) imply that u. > 0
on (0, A), provided € > 0 is small enough. This, combined with (3.17), yields
for small € > 0 an admissible competitor u. € C’, so that I(u.) < I(u) since
u i a maximizer of I. Hence, differentiating under the integral as done for
(3.18), we obtain

I . M+6

0> qim 1) =10 _ / G (b)) (t) dt.
e—0t € M—§

According to (3.23), (3.20), and the fact that G'(u(t)) = G'(0) = 1 when

t > M, the last inequality reduces to

M M+6
0> / AP dt+/ t1=P dt.
M—6 M

Dividing by ¢ and letting § — 07 we find M > A, which is the desired
contradiction. Hence A = M, if M < A.

This shows that, regardless of whether M < A or M = A, (3.21) can be
written, with the notation (3.9), as

1

(3.24) u(t) = — (Log_((t/AP™)"”

vt € (0, A).

Now let h(A) = pfOA tP~tuy(t) dt, A > 0, where uy is the function on the
right-hand side of (3.24). Then h(\) is strictly increasing, so that there is
at most one value of A > 0 such that (3.15) (i.e. h(\) = BP) is satisfied, and
this proves the uniqueness of u, as a maximizer of I, via (3.24). To quantify
A and make (3.24) more explicit, note that if A < oo (by the change of
variable t/A = T)

A 1 —1)d
_ P Tp_l(—long_l)ddT = ApL y ) = ngAp.

(325)  h(4) =" i p

In case (ii), when BP < kAP, the strict monotonicity of h()) and the
condition h(\) = BP imply that A < A. Then, by (3.24), (3.15) becomes

A
Br = 51/0 = (= log((t/\)P~1))* dt

PAP L nd p—1
=" ; TP 1(—log7'p 1) dT:)\pi( pd)
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so that A\ = B/ﬁlgd/p and (3.11) follows from (3.24). Since G(0) = 0, using
(3.24) we also have

A 1
I(u):/o G((—log((t/N)P~1))/dl) dt:/\/o G((—log P~ H4/a!) dr.

As already observed, by (2.1) and a change of variable we have
1 (ds)1/d i1
= — te tat
G(s) = 1, | et d,
so that, by the Fubini Theorem,

! 1 +eo __p_
~1yd d=1,—25t 3 d
/0 G((=log " H*/d!) dr = (d—l)!/o t e N dt = Ky,

Hence
I(u) = )\/{g = B/i];d/p/{g = B;—eﬁ"?,

and (3.12) follows.
Similarly, in case (iii), when BP > mgAp, the condition h(A\) = BP and
(3.25) imply that A > A, and (3.24) simplifies to (3.13). Then (3.15) becomes

A

szzgu/ 1 (< log((t/NP ) dt (A > A),
*Jo

but now the values of A and I(u) cannot be computed explicitly, except

when d = 1. In this case, computing the last integral, one finds A =

AeB/AP/=1)=1/p a5 claimed after (3.13), and since when d = 1 G(s) =

1 —e % and u(t) = —log((t/\)P~1) by (3.13), we can compute

A A -
) = ["Guwyar= "=ty a=a (- B,
0 0 »
and (3.14) follows if one replaces A with the value mentioned above. 0O

Remark 3.5. In Theorem 3.4, when p = 1 we assumed A < oo. Indeed,
when p = 1 and A = oo, there is no extremal function: for every u € C\ {0}
we have, by (3.1) (with p =1, A = c0),

+oo +oo

I(u) = Gmmﬁ</ u(t)dt < B,

0 0
whereas if we consider the sequence of functions u, on (0,+00) given by
un(t) = B/n for t € (0,n), and u,(t) = 0 elsewhere, we have I(u,) =
G(B/n)/n — B as n — oo.

4. PROOF OF THE MAIN RESULT IN ARBITRARY DIMENSION

This section is devoted to the proof of Theorems 2.1 and 1.1.
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Proof of Theorems 2.1 and 1.1. First, observe that (i), (ii), and the last sen-
tence of Theorem 1.1 follows, respectively, from (i), (ii) and the last sentence
of Theorem 2.1, as particular cases when d = 1. The same is true of (iii),
with the difference that (1.14) and (1.15) are more explicit than (2.6) and
(2.7), since when d = 1 the value of A can be found explicitly. Thus, we
shall prove only Theorem 2.1, discussing how (1.14) and the value of A in
(1.15) are obtained when d = 1.

Let F' € LP(R??) satisfy (1.6), and let p be its distribution function as in
(2.9). Observing that, due to (3.3) and G(0) = 0, the integral in (2.10) can
be restricted to (0, A), recalling (3.4) and (3.2) we have from (2.10)

A
(4.) ILelare < [ G(ut) de = 10) < sup (o)

0 velC
(note that g € C). On the other hand, this supremum is achieved by a
unique function u € C completely characterized in Theorem 3.4, so that

A
(42) L lemsse < 1) = [ Gt ar

Then (2.2) and (2.4) follow, respectively, from (3.10) and (3.12), while (2.6)
coincides with (4.2) because, in (2.6), uy is the function w in (3.13). In
particular, when d = 1 and the value of I(u) is the one in (3.14), (4.2) yields
(1.14).

Now observe that equality in (2.2), (2.4) or (2.6) (i.e. equality in (4.2))
occurs if and only if the two inequalities in (4.1) reduce to equalities, which
corresponds to the simultaneous validity of these two conditions:

(a) Equality occurs in (2.10). By Theorem 2.2, this means that F(z) =
e®p(|z — zl) for some 6 € R and zy € R??, where p : [0, +00) — [0, +00)
is decreasing. Therefore, for every ¢t € (0, A), the set {|F| > t} is a ball
(centered at zp) of measure p(t) by (2.9), whereas {|F| >t} = (0 if t > A,
by (1.6).

(b) p (restricted to (0, A) and regarded as an element of C) achieves the
supremum in (3.4). By Theorem 3.4, this means that x is either the constant
function equal to B/A, or the function in (3.11), or the function in (3.13),
depending on whether we are in case (i), (ii) or (iii) (note that these three
cases match those of Theorem 2.1), and moreover

(4.3) p/OA P~ () dt = BP.

Combining (a) and (b), we see that in case (i), where up = B/A on (0, A),
for every t € (0, A) the set {|F| > t} is a ball (centered at zy) of measure
B/A, and hence F' has the form in (2.3).

In case (i), where x is as in (3.11) with A = Bk, ”, we can reconstruct
the function p as follows. For every ¢ € (0, ), the radius r of a 2d-ball of
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measure u(t) (such as the set {|F| > t}) satisfies the equation

2 (—log(t/A)P~1)?
(note that 7¢/d! is the volume of the unit ball in R??), and clearly p(r) = t.
Solving for ¢ we obtain

(4.5) t=p(r)=e 717 Ve (0,N),

and this determines o(r) for every r > 0. Since F(z) = e“p(|z — 2|), (2.5)
is proved.

Finally, in case (iii), where the restriction of u(t) to (0, A) is as in (3.13),
since now A > A we see that p has a jump at t = A (recall that u(t) =0
when ¢ > A). However, if t € (0, A), to reconstruct ¢ we can proceed as in
(4.4), now obtaining

(4.6) t=p(r)= Ae 7T Vte (0, A).

The difference with respect to (4.5) is that, since now A < A, (4.6) deter-
mines p(r) only for r > ry, where rg is the value of r that, plugged into
(4.4), yields t = A. However, since p is decreasing and moreover p < A by
(1.6), we obtain that p(r) = A when r € (0,79]. In other words,

p(r) = min {)\efﬂ%lﬂ, A} , r>0,

and hence (2.7) is proved. When d = 1, the value of A is the one mentioned
after (3.13), so that also (1.15) is established.
Notice that (2.8) follows from (2.9) and the formula

oo A
IFIE, = p /0 Lty dt = p /O P u(t) dt

combined with (4.3). Finally, the characterization of those f,g satisfying
(1.7) follows from Theorem 2.2, since any F achieving equalities in (4.1)
achieves, in particular, also equality in (2.10). O

5. WAVELET LOCALIZATION OPERATORS

In this section, we normalize the Fourier transform as

Iy 7L —iwt
flo) = = /R ef (1) d.

For 8 > 0 consider the so-called Cauchy wavelet 13 € L*(R) [21, 22, 33]

defined by
— 1 .
D(w) = —X[0 400 (W) e,
Cs

where cg > 0 and 025 = 272720T'(2p), so that H@H%Q(RJﬁdw/w) = 1/(2m)

(R4 = (0,+00)). This normalization is chosen for the corresponding wavelet
transform, defined below, to be an isometry. Observe also that [[¢g||7, =

B/(2m).
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Let H?(R) be the Hardy space of functions in L?(R) whose Fourier trans-
form is supported in [0, +00), endowed with the L? norm (hence ||f| 2 =
| fllz2). In particular, 3 € H*(R). For f € H*(R) we consider the corre-
sponding wavelet transform Wy, f, defined by

W s = = [ sous( ") i

for (z,y) € R x Ry.

Consider now the measure dv = y~2dxdy, that is the left Haar measure
on R x Ry ~ C, regarded as the “ax + b” group. Then, as anticipated,
Wi, H?(R) — L?(R x R, dv) is an isometry (not onto); cf. [33].

For F € LP(R x Ry,dv), 1 < p < oo and f,g € H%(R) we define the
wavelet localization operator Lp g by

F.B yg)L2 = vg 1#59 V.
(Lrsfg) FW,. f Wy gd
RXR+

Spectral properties of such operator have been studied by many authors;
see e.g. [21, 22, 56] and the references therein. Our goal is to find optimal
estimates

(51) ||LF75HH2~>H2 SC:C(vaaBaﬁ)a
where F' € LP(C,,dv) is subject to the double constraint
(5.2) [Fllpecyy <A and  [[Fllec, an) < B

(cfr. (1.5) and (1.6)), where p, A, and B are as in Theorem 2.1.
We will need the following result from [52], which is the analogue of
Theorem 2.3 for the wavelet transform:

Theorem 5.1. Let § > 0. For every v-measurable set A C R x Ry such
that v(A) < oo, and every f € H*(R) such that ||f||z2 = 1, we have

/A W I dv < Grr (v(A),

where
s\ 28
(5.3) Gr(s)=1— (HE) . s> 0.
Moreover, if v(A) > 0, equality occurs if and only if f(t) has the form
c t—xo
5.4 t— —=
(5.4) ()

for some c € C such that |c|? = 2 /3 and some (x9,70) € R xRy, and A is
v-equivalent to a hyperbolic disc of center zg = xg + iyo.
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We recall that in the Poincaré upper half-plane C,, endowed with the
hyperbolic metric y~2(dz? + dy?), the open hyperbolic disc of center zy and
v-measure s > 0 is given by

z— 292 s\—1
(5.5) ‘2_%‘<1 <L+M) .
This is most easily checked in the Poincaré unit disc |w| < 1, with the metric
4(1 — |w|?)~2|dw|? and corresponding measure 4(1 — |w|?)~2dA(w), which is
isometric to the above upper half-plane via the map w = (2 —1i)/(z+1) (by a
Moébius transformation one can reduce to the case zgp = ¢ and the hyperbolic
disc |z —i|/|z +i| < r is mapped to |w| < 7).

To state the main result (the analogue of Theorem 1.1 for the wavelet
transform), it is convenient to define the constants

p—1 p—1
T %prr YTt
Theorem 5.2. Assume 3 > 0, let A, B and p be as in Theorem 2.1, and
consider F' € LP(C4.,dv) satisfying (5.2).
(i) If p=1 (and hence A < o), then
(5.7) ILFglla2n> < A Gr(B/A),

and equality occurs if and only if F = e Axg for some 6 € R,
where B C C4 is a hyperbolic disc of measure v(B) = B/A, centered
at some 2y € C,..

(ii) If p > 1 and (B/A)P < 4wo (in particular if A = o0), then

2p

(5.6)

(5.8) ILFsll a2 me < WU "B,
with equality if and only if
. — 2\ —o
(5.9) Fiz)=e(1-Z=2) ", zecy,
zZ — 20

for some 6 € R and 29 € Cy, with \ = B(4dma)~1/P.
(i) If p > 1 and (B/A)P > 47o, then

(610)  rslaeme < A(1-p(2)7 (14 BAE)),

with equality if and only if
z— 2012\~

( ) a,A}, 2eCy,

for some 6 € R and zy € C, with X as in (5.20).

(5.11) F(z) =¢? min{A(l - ‘

zZ—Z0

In the above cases where equality occurs, we have ||F||p» = B, and there
holds ||Lp.gll 22 = [{LEgf,g)| for some f,g € H*(R) such that || f| 2 =
llgllz2 = 1, if and only if both f and g have the form as in (5.4), possibly with
different c¢’s, but with the same (xo,y0) € R x Ry defined by zy = xo + iyp.
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In particular, for p = 1 we, therefore, obtain the estimate

F oo F _QB
Lol < NPl (1~ (1 DALy,

which is the wavelet counterpart of (1.19).

As for the short-time Fourier transform, an intermediate step towards the
proof of this theorem is the following result (the analogue of Theorem 2.2
for the wavelet transform):

Theorem 5.3. Assume F' € LP(C,,dv) for some p € [1,00), and let

(5.12) ut) = v ({IF() > 1)), t>0,
denote the distribution function of |F|. Then
(5.13) IErpllemsie < [ G tt)) at

where Gy is as in (5.3), with equality if and only if F(z) = ¢®|F(z)| and
|F(2)| = p(|lz — 20|?/|z — Z0|?), for some 6 € R, some z € C1 and some
decreasing function p : [0,1) — [0,400). In this case, there holds

(5.14) (Lrf g)l = [ILrllL2—r

for some f,g € H*(R?) such that || f||2 = ||lgllz2 = 1, if (and only if, when F
is not identically zero) both f and g are functions of the kind (5.4), possibly
with different ¢’s, but with the same (xo,yo) defined by xo + iyo = 2o.

The proof of the last two theorems follows the same pattern as the proof of
Theorems 1.1 and 2.2, through the study of a variational problem similar to
(3.4) and results analogous to those of Section 3. We omit the details, limit-
ing ourselves to describing how the proofs can be adapted to the hyperbolic
setting.

Apart from obvious changes (such as replacing R*¢ with C,; and dz with
dv(z) in the integrals etc.), Theorem 5.3 is proved by the same slicing ar-
gument as Theorem 2.2, now using Theorem 5.1 in place of Theorem 2.3,
so that F' achieves equality in (5.13) if and only if F(z) = €| F(z)| and all
the superlevel sets {|F| > t} are hyperbolic discs centered at some zy € Cy.
Since every such disc has the form as in (5.5), reconstructing (for a.e. z)
|F(2)| as in (2.14), we see that |F(z)| only depends on |z — 2|?/|z — Zo|?,
and hence |F(2)| = p(|z — 20|?/|z — Zo|?) for some (necessarily decreasing)
function p : [0,1) — [0, +00), as claimed.

Subsequently, to estimate the right-hand side of (5.13), one studies the
variational problem

A
(5.15) sup I(v) where I(v) :—/ Gr(v(t))dt
velC 0

(the analogue of (3.4), with the same C as in (3.2)), and proceeding as in
Section 3 one proves a result similar to Theorem 3.4, i.e. the existence of a
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unique maximizer u € C, that we shall identify distinguishing three different
cases as (i), (ii) and (iii) of Theorem 5.2. Then, by (5.13),

(5.16) 1L leesare < 1) < sup L (v) = I(u).
ve

When p = 1 (case (1)) u = B/A is constant, again by Jensen inequality (note
that Gy (s) is strictly convex), and this eventually leads to (5.7).

When p > 1, arguing exactly as for (3.19) one proves that u satisfies
G’y (u(t)) = ctP~! on the interval (0, M) where u > 0, which can be rewritten
as Gl (u(t)) = 28(t/A)P~! on (0, M) for some A > 0 (cfr. (3.20)). Then,
reasoning as after (3.22), one proves the continuity of u on (0, A) also when
M < A, so that computing G’;(s) from (5.3) and solving for u(t), recalling
(5.6) one eventually obtains

(5.17) u(t) = ur(t) = 47 max{(t/\)~* — 1,0}, te (0,A),

cfr. (3.24). The value of A > 0 can be uniquely determined by the condition
that the constraint (3.1) is saturated, i.e. by solving the equation

A
(5.18) BP = h()\) := p/o P Luy (¢) dt

(again, h is strictly increasing). Since now (cfr. (3.25)), with the notation
as in (5.6), for A < oo we have
Ar(p— 1)

)y =amp [0 (7 1) ar = 110

we see from (5.18) that A < A when (B/A)P < 4no (case (ii)), while A > A
when (B/A)P > 4mo (case (iii)). In case (ii), by (5.17), (5.18) becomes

AP = 4o AP,

A
BP = h()) = 47rp/ 1 ((t/A)*a - 1) dt = 4mo NP,
0

whence
(5.19) A = B(4ro) /P,

Moreover, since Gg(0) = 0, an explicit computation based on (5.15) and
(5.17) gives

I(un(t) = /0 ' (1= (/X)) dr = /O 1 (1-7) ar

1 243 _
— ) (1 ST 1) = S-1rp.
and (5.8) follows from (5.16).

Similarly, in case (iii) where (B/A)P > 4; éz I_P and A > A, (5.17) simplifies
to u(t) = 4w ((t/A)~ — 1), so that (5.18) becomes

BP = 4np /A 71 ((t/A) " = 1) dt = 4m AP <pa" (f)a - 1)

0
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whence

1
B dmAPps \
(5:20) A=A <04(B¥’+4AP77)>

and, by an elementary computation,

to) = [ (1 0oy = a2 ()7 (0 EE) ),

Then (5.10) follows from (5.16).

Finally, F' attains equality in (5.7), (5.8), or (5.10) (i.e. equalities in
(5.16)), if and only if equality occurs in (5.13) and u(t) coincides with u(t)
(extended to wu(t) = 0 for t > A, if A < oo). This, by Theorem 5.3,
means that F' = ¢|F| and |F(2)| = p(|z — 20/?/|z — Z0|?) (where 2y € Cy
and p : [0,1) — [0, +00) is decreasing), thus we can reconstruct |F'(z)| by
knowledge of its distribution function u(t) = w(t). Indeed, since for every
t € (0, A) the superlevel sets {|F'| > t} (being hyperbolic discs centered at
20) have the form as in (5.5) with s = u(t), i.e.

20

2<1—(1+1ﬁ))_1},

zZ— 2

{|IF(z)| >t} = {z € C4 such that

using the layer cake representation (2.14) (with m = A and z € C,) one
obtains, for a.e. z € C,

|F'(2)| = sup{t € (0,A) such that ‘272’70’ <1-— (1 + M) }
Z—Z0 47

In case (i), when p = 1 and u(t) = B/A is constant on (0, A), we see that
F(z) is as claimed after (5.7). On the other hand, when p > 1, an elementary
computation based on (5.17) reveals that

NS

)“ , A} .

|F(2)| = min {)\(1 -

In case (ii), where A < A (as given in (5.19)), since F' = €| F| one obtains
(5.9). Similarly, in case (iii) where A > A (as given in (5.20)), one ontains
(5.11).

zZ— 2

zZ =z
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