PROCEEDINGS OF THE

AMERICAN MATHEMATICAL SOCIETY

Volume 137, Number 8, August 2009, Pages 2661-2669
S 0002-9939(09)09875-X

Article electronically published on February 25, 2009
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ABSTRACT. The purpose of this paper is to find the exact norm of the Rade-
macher projection onto {r1,r2,7r3}. Namely, we prove
(3r/9 4 1)1/P(39/P 4 1)1/4

1 .

The same techniques also give the relative projection constant of ker{1,...,1}
in £}, that is,

[ Rllp =

—1)p/a 4 1)1/p —1)4/Pp £ 1)1/a
A(ker{l,...,l},ﬁg): ((TL ) + ) ((7’1 ) + ) ;
n
for n = 2,3,4. We discuss the relation of the above inequalities to the famous
Khintchine and Clarkson inequalities. We conclude the paper by stating some

conjectures that involve the geometry of the unit ball of £7.

1. INTRODUCTION

The projection P : X — V is called minimal if it has the smallest possible norm,
that is, if

(1.1) 1P| = AV, X) =inf{||Q] : @ : X — V and Q is a projection}.

Observe that any projection with norm one is automatically minimal though, in
general, a given subspace will not be the range of a projection of norm 1. The first
problem is to find out whether a considered subspace is complemented, but even if
that is the case, there could be no minimal projection (as the inf above does not
have to be attained); for example, see [3]. In many cases the existence of a minimal
projection is known a priori (see [21], [I1]), which is the case when the subspace is
finite-dimensional or finite-codimensional. Even in such cases, minimal projections
will be difficult to find. As a result of the dramatic evidence on the difficult nature
of such problems, one may cite the fact that the minimal projections of C([0, 1]) onto
the subspace of polynomials of degree > 2 remain unknown. Let us mention several
papers that characterize minimal projections in general settings [21], [ [5] 17, 22].
Still rarer is the situation in which the minimal projection is known to be unique.
Even in L, (p # 2) spaces there are examples of minimal projections that are not
unique (see [24]).
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In two important cases we know minimal projections: the Fourier projection F,
and the Rademacher projection R,, are minimal in L, [2 08, [5]. The uniqueness
of the Fourier projection in C[0,1] and L4[0, 1] has been settled in [7, 14]. In L,
(p # 2) the problem is open; the special case has been proved in [25].

Now we will discuss Rademacher projection. We will define the Rademacher
functions, ro,71,... by r;(t) = (—1)1#"1 for 0 <t < 1, where [] denotes the integer
part of the argument. Since ro = 1 many authors consider ounly r;,i > 1 (r;
therefore being symmetric independent random variables). This is only a choice of
convenience since

1
. AoTo airy Un—-1Tn—1llp = F||QoT1 airo An—1Tn||p-
(12)  llaoro +arrs + ..+ Iy = 5llaors +arrs + .+ an-1ral|

Put Rad,, = span{ry,...,r,} and Rad,, = span{ro, ...,7,—1}. The Rademacher pro-
jection R, (or Rn) is an orthogonal projection onto Rad,, (E&ln correspondingly).
Both spaces Rad,, and Rad,, are symmetric. As a result (see [16]) both Rademacher
projections are unique minimal in L,[0,1] (1 < p < 00). In L4[0,1] and Lo [0, 1],
however, they are not unique minimal projections ([5] 26]).

The study of Rademacher functions came from the Khintchine inequality

(1.3) A HZ%HHZ < Hzaﬂ'sz B HZ“ZTZHQ

One can easily compute that

(1.4) || Zairin = (Average{] ani|p cep = F1})VP = Za ri)?
i=1 i=1

and

(1.5) HZamllz = (3 a2,

=1

The problem of finding the best possible constants appearing in (L3]) has a long
history and has finally been solved in ([I0]). There are also generalizations of the
Khintchine inequality to Banach spaces. The Rademacher projection can also be
generalized and its norm has been compared to the Banach-Mazur distance (see [23]
for exact formulations and more information). In [4] the norm of the Rademacher
projection Rs : L, — L, has been computed. Paper [20] contains many interesting
formulas involving integrals of Rademacher functions.

Unfortunately, R3 may be the only Rademacher projection with a norm that can
be succinctly expressed, though the author believes that, even in the general case,
there could be an interesting formula to discover.

All of the above observations are also related to the relative projection constant of
ker(1,...,1) in £}. This is especially interesting due to the conjecture that ker(1, ..., 1)
is the worst complemented hyperplane in £; (1 < p < 0o). That is,

Conjecture 1.1. For any f € £y, A(ker f, () < A(ker(L,...,1),£7).

It is worth mentioning that for p = 1 and p = oo the relative projection constants
Alker £, 07) and A(ker f,€%) have been computed (see [3] 22]).
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2. RESULTS

The Rademacher projection is defined by R,, = Y., r;®r; and R, = Z?z_ol r®
r;. We can write the above projections as

(21) Ru(H) =Y ( / R(OF (0 d)re and Ru(f) =3 ( / ri(D) £(8) dt)rs.
i=1 i=0

Our main goal is to find ||Rs]|, (we will see that actually ||Rs||,=||Rs||,).
Let So» denote the space with a basis of simple functions of intervals I; or =

(5, 5L), where [ € {0, 1,...,2" — 1}.

Theorem 2.1. The L, norm of R, is attained on Son-1, and the L, norm of R,
is attained on San.

Proof. We will prove the above for ﬁn; for R,, the proof is the same. We have
Rad,, C S3n-1. Consider the projection

(22) Tn = En/szn—l : SQn—l — %n

norm-one projection L, _q : Ly[0,1] — Sgn-1 given by

Tollp < ||§n|\p To prove the inequality in the opposite direction, consider the

o=l 1

(2.3) L) = 3 270 p@dna,.

1=0 I} gn—1
Furthermore, observe that L,,_1/Son—1 = Id, and since r; € Sgn—1, we also have
(2.4) ri(f) = ri(Ln-1f).

Taking a norming point for R,,, we have

n—1 n—1
1Rallp = [1Ra(H)llp = 11> il )rills = 1Y rilLna Frilly
i=0

(2.5) i=0
= 1B (L1 H)llp = 1T L1 Hllp < I Tallp - [ Lnllp < [Tl
Hence, || Ry llp = [ Tllp- -
The following is easy to observe.
Remark 2.2. ||Ry||, = || Ral], = 1.
Our goal is to prove
Theorem 2.3. Consider R : L,[0,1] — {rg,r1,72}. Then
(3P/4 4 1)Y/p(39/P 4 1)1/a
4

Proof. Since (R,)* = R, and ||(R,)*|| = ||Rx||, we can assume that p > 2. Put
w = r179. Then rg, 71,79, w is a basis for Sy. Let f =agrg+ a1 r1 + asre + azw.
Then it is easy to see that finding the norm of R3 is equivalent to finding the best
constant in the following inequality:
(2.7)

lao + a1 + az|? + |ao + a1 — ao|P+|a, — a1 + az|P + |ap, — a1 — as|?

< C(lap + a1 + az + a3|” + |ao + a1 — az — as|?

+ |ao — a1 + as — asl? + |ao — a1 — as + az|?),

(2.6) |12l =
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where CY/? = || Rs]|,. Making substitutions, z1 = ag + a1 + aa, T2 = —ag — aq + as
P 9 9 9
T3 = —ag+a; —ag, x4y = ag — a1 — az and d = ag, the above problem is reduced to

4 4 4
(2.8) C=max{> |z’ Y |z;+dP=1and » x; =0},
i=1 i=1 i=1

or equivalently,

4 4 4
1
i=1 i=1 i=1

We will write the above in the quotient form

(2.10)
4 4

4 4
1 ) Lo dlp _ Yo 1P

A=— = rnm{—zzj i + d] : Z z; =0} = mm{—z“i [ | : Z xz; = 0}.
¢ Dic |mal? i=1 >ict lzil? i=1

Assume the above minimum is attained at x = (1, 22, 3, 24), Wwhere E?:l z; = 0.

4 .
Observe that x # 0, because if x — 0, then %
i=1 1%i
(v1, v2,v3,v4) Where Zle v; = 0 and consider the function

— 00. Take any v =

S0 | evy + 1P
s i + evil?
Since p > 2 and & = (21,72, 23,24) # 0, g is a well-defined C! function around 0.

The function g has a minimum at 0. As a result, ¢’(0) = 0 and ¢”(0) > 0. From
now on we will use the notation

(2.12) (x)P = |z|Psign(z).

Observe that g = %; therefore ¢S = T and ¢'S + ¢S’ = T’. Using ¢(0) = X\ we
obtain

(2.11) 9(e) =

Tl 1 )
N i
>zt @il
Taking a second derivative we get ¢”S + 2¢'S’ + gS” = T”. Using g(0) = A and
g'(0) = 0 we get
= | -
Zi:l | |P

=0.

(2.13) g'(0)

(2.14)

Consider the following function:

(2.15) h(t) = (t +1)P~1 — \(t)P~ 1.

Putting v = (1,—1,0,0), v = (1,0,—1,0) and v = (1,0,0,—1) in @I3) gives us
that for all 4, 7,

(2.16) h(z;) = h(z;) = A.

Observe that A < 1. Taking the derivative of the function A, we can easily see that
it has only two extreme points, a maximum at to = 7% and a minimum at

t = —W. As aresult, h(t) = A can have a maximum of 3 different solutions.
Therefore only 3 numbers among the x; can be different. We will prove that, in
fact, only 2 numbers among the x; can be different.
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Assume for a contradiction that 3 numbers among the z; are different. Since
Z?:l x; = 0 at least one of z; > 0. Thus, h(t) = A has to have a positive solution.
Observe now that h(—1) = A < 1 = h(0); therefore all negative solutions to h(t) =
A have to be less than —1. As a result, all the solutions of h(t) = A have to be of
the form

(2.17) —a,—fF,v, wherea >8> 1,7>0.

Observe that, until now, we have only used the first derivative of g. The above
conditions guarantee us that g is actually a C'**° function. There could be only one
— (3 among the x; (otherwise, since h'(—f) < 0, ¢”(0) < 0, a contradiction to [214))).
The possible choices for =1, z9,x3, x4 are now —a, —a, =0,y or —a, —3,7, . But
since Zle x; = 0 in the first case, we have v = 2a+ (3, and secondly v = (a+3)/2.
In both cases
(2.18) v > p.
Using (2.I7), the equation h(y) = h(—p3) gives
(h+P (-t
~p=1 4 gp—1
On the other hand, since v > (3,

(220) (Y41 =P > (p— I E > (p—- 1) R =B — (B 1)P L

As a result,

=<1

(2.19)

R R
~p=1 4 gp—1 -
contrary to (2I9). Therefore we can have only 2 different numbers among the x;,
giving the possibilities —a, —a, b, b and —a, b, b,b (a > 1,b > 0). The first one is, in
fact, not possible since it would lead to b = a, a contradiction. Hence x1, x2, x3, T4
has to be —3b,b,b,b (b > 1/3). Plugging it into (2I0) and using s = 1/b we get

(2.21)

)

1 3[b+ 17 4 [3b — 17 1
2.22) A== = min = min {3(1+s)?+(3—s)P}.
(222) A=G = min T ) T 35 ol BT (B9
Standard calculations yield that the minimum is attained for s = ‘f;g’—zg and
(3P/9 4 1)(39/P 4 1)P/4
(2.23) C= .
4p
O
Theorem 2.4. ||Rs]|, = ||Rs]|,.
Proof. Using the convexity of a function f(x) = |z|P we have
(2.24)
|a0+a1+a2+a3+a4+a5+a6+a7|p+2\*ao+a1+a2*a3+a4*a5*a6+a7|p > ‘al +as+ay + a7‘p,
— — — — P — — —_ _ P
lag+ai+aztaz—as—as—ag—ar| +2\ aotai1+as—as—astas+as—ar| > |a1 +ay —ay — a7|107
G — Can—an P — _ —ar P
lag+a1—az—az+astas—ag—ar| +2\ ao+a1—as+az+as—as+as—ar| > |a1 — g+ ay — a7|p,

lag+ai1—az—az—as—as+ag+tar|P+|—ap+ai—az+az—astas—as+ar|?

2|a1—a2—a4+a7|p.
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Using (L2) and Theorem [Z3] we get
(2.25)

llair1+aora+aarallp, = 2||airo+azri+asra||p < 2||]§3Hp||a1r0+a2r1+a3r2+a7w|\p,

and applying equations (224]), we get

(2‘26) ||R3Hp < ||R3||p~
But since the above inequalities will become equalities when az = a5 = ag = 0, we
will have equality. O

From the proof of the above Theorem 2.3] we can deduce that
Corollary 2.5. For any ag,a1,az2,a3 € R,
lao + a1 + az[P+[ao + ar — az|” + |ag — a1 + az2|” + |ag — a1 — agl?
(2.27) < Cp(|a0+a1+a2+a‘3|p+‘a0+a1 —az —asl?
+lag — a1 + az — a3|” + [ag — a1 — az + az|?),

/ / /
where C), = (s qH)(j’s "™ s the best possible constant.

There are several inequalities known that contain the left part of the above
inequality. The following inequality was used to obtain important results on sums
of independent random variables.

Theorem 2.6 ([I5], Lemma 5). For any ag,a1,a2 € R,
lap + a1 + azl’+|ag + a1 — az|” + |ag — a1 + a2|” + [ag — a1 — az|”
(2.28) < (lap + a1|P + |ag — a1|P)(Jag + a2|? + |ag — az2|?)
- |ao[? '

The left side of (Z27) can be viewed as
(2.29) 4 x Average{|epap + €1a1 + e2az|P : ¢, = £1};

therefore it is related to Khintchine-type Inequalities. The following inequality can
be deduced from it.

Theorem 2.7 ([9], Proposition 2.1; [13], Corollary 3). For any agp,a1,a2 € R and
p>2,

( ) lao + a1 + az|P+|ag + a1 — az|’ + |ag — a1 + az|? + [ap — a1 — az|”

2.30
< (3”7 +1)(|aol” + |ar [P + [az|").

The above results are also connected to the famous Clarkson Inequalities (see
[19, 12] for generalizations).

Theorem 2.8 (Clarkson Inequality [8]). For any ag,a1 € R and p > 2,
(2.31) |a0 + a1|p + |a0 — a1|p < 2p/q(|a0|p + |a1|p).

We will now compute the relative projection constants of ker(1,...,1) in . We
will need the following.

Theorem 2.9. The following holds:
Z?:l la; +d|P n o nP
S ar O T e

i=1

(2.32) min{
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Proof. The case n = 2 is trivial, and the case n = 4 follows from Theorem If
n = 3, the proof goes the same way as in Theorem 2.3] since x1 + 2 + x3 = 0 gives
a+ B+~ =0 and then v = a+ 3 > [ and the rest follows from the same reasoning
as in the n = 4 case. The general case can be handled in a similar way as in n = 4.
The proof becomes extremely tedious and depends on the consideration of many
cases. The author does not know a satisfactory solution in the general case. O

The following is an easy consequence of the above.

Theorem 2.10. Consider P = Id — %1 ®@1: 4y — kerl. Then forn =2,3,4 and
1<p<oo,

((n—1)P/a + 1)/P((n —1)9/P 4+ 1)1/q'

(2.33) 1Pllp =

Moreover, for 1 < p < oco,p # 2, if x € S(£}) is a norming point for P, then
T = (T1, ..., Zn) = £(Ur(1), s Un(n)), Where T is any permutation and

(2.34) n—1)71,..,1).

— 1
U= mnrm-nn e ((
Proof. We have

(2.35) Pr=x— E( xi)(1,...,1).

i=1
Taking a; = z; — (31, x;) and d = (37", #;) and applying Theorem 23, we
get the result. O

The above projection is minimal [I6]. Interestingly, because of the form of the
norming points of P, we can see that it is not a minimal projection with respect
to the numerical radius (see [I] for details). As a result of the above theorem, we
automatically get

Theorem 2.11. Forn =2,3,4 and 1 < p < o0, the relative projection constant is

_ ((n—1)P/9 4+ D)V/P((n —1)9/P + 1)1/q.

(2.36) Aker(1, 1, ..., 1), £2) -

We will conclude this article by stating two conjectures that relate to the geom-
etry of the £ unit ball.

Conjecture 2.12. Assumen > 3 and 1 < p < co,p # 2. Let S be a unit sphere
in £y and let Sq be the shift of S by the vector (d,...,d). Consider the ring R =
Snker(1,...,1). Now we can shrink or enlarge Sy in such a way that it will be tangent
to R and R will be outside of Sq. Then the points where R and c - S; meet have
exactly n — 1 coordinates equal. As a result we have exactly 2n points of tangency
of ¢-Sq and R.

The above conjecture is equivalent to showing that

(2.37) min{Y |z +dP . Y JzP =1land Y x; =0}
i=1 i=1 i=1

is attained at points that have exactly n—1 coordinates equal. This is also equivalent
to Theorem [2.9] (we gave a satisfactory proof of it for n = 3,4).
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Conjecture 2.13. Assumen > 3 and 1 < p < co,p # 2. Let S be a unit sphere
in £y and let Sq be the shift of S by the vector (d,...,d). Consider the ring R =
S Nker(l,...,1). Now we can shrink or enlarge Sq in such a way that it will be
tangent to R and R will be inside of Sq. Then the coordinates of the points where
R and c- S5 meet are such that n — 2 of them are equal and also the remaining 2
are equal to each other. As a result we have ezxactly n(n — 1) points of tangency of
c-Sq and R.

The above conjecture is equivalent to showing that
(2.38) max{» |z;+d: > |z’ =1and Y z; =0}
i=1 i=1 i=1

is attained at points in which the coordinates are such that n — 2 of them are equal
and also the remaining 2 are equal to each other.

The dilemma in (2.37) and (238)) is that both functions have several local min-
ima and maxima (for instance, numerical calculations show that (238]) has a local
maximum with three different numbers among 1, ...,z,), so one has to be very
careful when trying to find any numerical solutions to the above.
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