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Abstract: In view of the importance of Besov space in harmonic analysis, differential equations,

and other fields, Jaak Peetre proposed to find a precise description of (B, ™, By

)a.r- In this paper,
we come to consider this problem by wavelets. We apply Meyer wavelets to characterize the real
interpolation of homogeneous Besov spaces for the crucial index p and obtain a precise description
of (By, Byl o
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1. Introduction

Since the middle of 20th century, the study of interpolation space has greatly promoted
the development of function space, operator theory, and developed a set of perfect mathe-
matical theories. It greatly enriches the theory of harmonic analysis, see [1-4]. However,
for a long time, only the real interpolation spaces of Lebesgue spaces have been studied
thoroughly, their forms are known as Lorentz spaces, and there are a lot of literature about
Lorentz spaces, see [2,5-9].

For the real interpolation of Besov spaces, we can refer to [9-16]. When the index
p is fixed, it has been shown that (B;O’qo, B;l o )o,r are still Besov spaces, see [4,9,16]. The
interpolation for the index p is very different to which for the indices s and g. If pg # p1,
then (B;’g, B;,f )o» will fall outside of the scale of Besov spaces. J. Peetre proposed to
consider the real interpolation of Besov spaces in [4]. For more than forty years, due to
some inherent difficulties, little progress has been made in this regard.

In this paper, we consider the interpolation problem introduced in [4] for the crucial
index p. Wavelets have localization of both frequency and spatial position, which provides
a powerful tool for the study of the interpolation of Besov spaces. In this paper, we obtain
a precise description of (B;’g , B;’f )o.r by Meyer wavelets. Further, as g = r, we prove that
(B, By )g,q can fall into the Besov—Lorentz spaces in [17].

For Besov and Triebel-Lizorkin spaces, we use the characterization based on the
Littlewood-Paley decomposition, see [9,18,19]. Given a function ¢, such that its Fourier
transform ¢(&) € C3°(R") and satisfies

N —

supp ¢ C {¢ € R": |§]| <2} and ¢(¢) =1, if [¢] <
For u € Z, we define ¢, by

(Pu(x) _ 2n(u+l)(P(2u+lx) _ 2nlt¢(2ux).
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These functions { ¢, (x)},cz satisfy

1
supp ¢u C {5 €R", 5 <27 < 2};
1
|§u(@)] 2 C>0,if 5 <C <27F <G <2

1059, (&) < G2~ forall k € N”;

+00
Y ¢u(Z) =1, forany ¢ € R".

U=—o00

Denote the space of all Schwartz functions on R” by S(R"). The dual space of
S(R™), namely, the space of all tempered distributions on R", equipped with the weak-x
topology, is denoted by S’(R"). Denote the space of all polynomials on R” by P(R").
Let f € S'(R")\P(R"). Define f, = ¢y * f, the f, is called the u-th dyadic block of the
Littlewood-Paley decomposition of f. We recall the definition of B;’q and P;q

Definition 1. Givens € R, 0 < g < coand u € Z. For f € S'(R")\P(R"), we define
1
. q
(i) For0<p<eco feB)if (§2W||fu(X)lqup) < oo
< oo,

(zzmnr)’|

As q = oo, it should be replaced by the supremum norm.

(i) For0<p<oo, feEMif

The definition of the above two spaces are independent of the selection of the functions

@, see [9].
Then, we recall some notations of Meyer wavelets. Let %9 be an even function in

Ce ([, #F]) satisfying

0<¥) <1;
{wszmmsT.

Let

a@E) = /(e - ()2

Then, Q(£) is an even function in C°([— 2, 82]). It is easy to get

0(§) =0, for f¢] < 3

OP(8) + 02(28) =1 = 02(@) + QP2 —§), for T <2<

Denote ¥1(¢) := Q({;’)e*%. Foralle = (€1, -+ ,€n) € {0,1}", define
() =[] (G-
i=1

Furthermore, I := {(¢,k),e € {0,1}"\ {(0,...,0)},k € Z"} and
A:={(ejk):e€{0,1}"\{(0,..,0)},j € Z,k € Z"}.
For (¢,j,k) € A, denote

€ (x) = 27 O (21x — k).
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For f € &, let a;k = (f, @f’k>. The following results are well-known, see [17,18,20].

Lemma 1. The Meyer wavelets {q>]€ 1} (e,jk)en form an orthogonal basis in L%(R™), hence, for all
f € L2(R"), the following wavelet decomposition holds in L? sense,

f= L m®e
(ejk)eA
In this paper, we first give some precise descriptions of (B;’g , B;’f )or with wavelets.
Let x(x) be the characteristic function on the unit cube [0, 1)". For Borel set F in R”, denote
1 _ 1

|F| the Lebesgue measure of F. Suppose that j,u € Z,1 < pg < p1 < c0 and % =5 " P/

denote

Cu(T):=infQ A:[{x €R": Y o [x(@x—k)>272A 0| <73,
(e,k)er

o L i
P [ee]
b = (/0 (Cj/n(T))pOdT> C o (/ZW(CJ‘,n(T))de> "

Theorem 1. Given 6 € (0,1),s € R, 1 < py < p1 < 00,0 < q,7 < o0and % = 117;09 + %. For
f= . j%EA a;‘:,kq)]}k’ we have

(i) f € (B!, B&N)g, if, and only if,

r
4 ) q

2“1”0 Po
(cjln(r))podr] < o0;

Rl

j
(i) f € (B!, By])g, if and only if

q
Yy ourd {szsq b q} < oo,
]

u

The above wavelet characterization is slightly complicated. Yang-Cheng-Peng [17]

introduced Besov—Lorentz spaces. Further, when q = r, we can prove that (B”;’,’g , B”;’,’f )o,q are

just the Besov—Lorentz spaces defined in [17]. We have

Theorem 2. Let6 € (0,1),s e R,0<g<00,1< py<p <oo,%: 117;09—&—%,14 € Z and
f= X a5, D,. Then the following conditions are equivalent.
(ejken T
(i) f € (Byl,By)oy if, and only if,
q
4
Y 28y 2" x e R | Y a5 Pfp(x)| > 2" < 0.
j u (e,k)er
(i) f e (Byl,By)ogq if, and only if,
q
nj . ’
Y 28| Y2 dx e R 27 Y |aflx(2x — k) > 2" < .
j u (e,k)er
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Although the above main results still not solve the problem proposed by J. Peetre [4]
thoroughly, we obtain a precise description of (B;g , B;,f )o,» by Meyer wavelets. The wavelet
characterization of real interpolation spaces of Besov spaces provides people with an
effective means to study the continuity of linear operators and bilinear operators on such
spaces. We are using this point to study the well-posedness of non-linear fluid equations.

The plan of this paper is the following. In Section 2, we recall the general background
of the real interpolation method and Lorentz spaces. Then we review wavelet characteriza-
tion of B;’q and F:,q In Section 3, we give the proof of Theorem 1. Finally, in Section 4 we
prove Theorem 2.

In this paper, A < B means the estimation of the form A < CB with some constant C
independent of the main parameters, C may vary from line to line. A ~ Bmeans A < B
and B < A.

2. Preliminaries on Real Interpolation and Wavelets

In this section, we present some preliminaries on real interpolation and wavelets.

2.1. K-Functional and Real Interpolation

The K-functional was introduced by J. Peetre in the process of dealing with real
interpolation spaces, see [1,4]. If (Ap, A1) is a pair of quasi-normed spaces which are
continuously embedded in a Hausdorff space X, then the K-functional

K(t, f,Ag, A1) := iInf +t

(t, f, Ao, A1) f:fﬁfl{l\follfxo 1Nl
is defined for all f = fo + f1, where fy € Ao, f1 € A1.

Definition 2. Let 0 < 0 < 1and 0 < g < oo. We define

(Ao, A1)e gk = 1
{f £ € Ao+ AL Il ag o = LS5 ORI £, Ao, AD)]TE} < oo}. @

Further, we define

(AO/ AI)Q,OO/K =:
- 2
{f  f € Ao+ Al (ag Ak = sl,tlpt OK(t, f, Ao, A1) < oo}. 2

Bergh-Lofstrom [1] has shown that the norms of the spaces (A, Al)glq, x in (1) and (2)
have the following discrete representation.

Lemma?2. Let 0 < 0 < 1. Then,
1
, , q
Y 271K (2, f, Ao, Ar)"

£l a,A1)0x ™ LEZ

sup 2_j9K(2j,f, Ao, A1), g = co.
JEL

, 0<g<oo;

®)

In the following part, we always use this form. For x € R" and function f(x), the
distribution function ¢¢(A) and rearrangement function f*(7) are defined in the follow-
ing way

op(A) = {x: |f(x)| > A} and f*(7) = inf{A : op(A) < T}.

We review some results about K-functional, see [3].
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Lemma 3. Suppose that 0 < p < coand f € LV 4 L*. Then

1

k(ef, 0,2 ~ | [T (o]

Lemmad. If0 < po < p1 < coand g = o — -, then

o

Kt f 00,00 ~ | [ ()] % [ g

For 0 < p < oo, K-functional can be replaced to K, functional, see [21]. Define K,
functional by

==

— — p p
Kp = Kp(t fr Ao, Ar) = dnf ([folla, + 1 1ll4,)7

and .
o dtla
s, = | 1Ko, A0 |

We recall an important lemma about Ky (t, f, Ag, A1) , see [21].
Lemma 5. Let (Ag, A1) be a couple of quasi-normed spaces. For any 0 < p < oo, we have
||f||(A0,A1)g/q’K ~ ||f||(AU/A1)9,q,Kp'

2.2. Lorentz Spaces and Lebesgue Spaces

In this subsection, we present first the definition of Lorentz spaces which are the
generalization of Lebesgue spaces and then some relative lemmas.

Definition 3. For1 < p < coand 0 < r < oo, the Lorentz spaces LV are defined as follows

)] <

L= fe

Forr = oo,
1
1= = {2 1fllpw = suph () < o0},
T
It is easy to see that LP/? = LP. Further, LP* corresponds to the weak L spaces.
The above definition depends on the rearrangement function f*(7). These spaces can be

characterized by distribution function c¢(A) also, see [2].

Lemma6. Let1 < p < coand 0 < r < co. Then, for any f € LP", one has

1f

o 1 aA % 1
oy~ {r /O (Aa; (A)) A} and |0 ~ sup Ay (3)
The above continuous integral can be written as the following discrete form, see [17].

Lemma 7. Suppose that1 < p < coand 0 <r < oo. Then f € LP", if
1

<Z2”‘{x ER":f(x)] > 2”}|;> < o,
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as r = oo, the L"-norm should be replaced by the L*-norm.
The above Lorentz spaces are in fact real interpolation of Lebesgue spaces L¥, see [1].

Lemma 8. Assume that 0 < py < p1 §oo,0<r§oo,0<9<1and%:1p;09+%. Then

(LPo, LPV)g, = LP7, with 1_1-6,9
P Po p1

By Lemma 8, we get another characterization of LP" as below.

Corollary 1. Let all parameters be as defined in Lemma 8. Then,

1

~ | (7 (0 o 1) 4t
£~ | [ (o) 5]
2.3. Wavelet Characterization of By and F,

For any function f(x) in B, or F,? in Definition 1, the following wavelet decomposi-
tion holds in the sense of distribution,

f= Y @

(ejk)eA

We recall the wavelet characterization of B;’q and F;’q in this subsection, see [16-18,20].
Forany s € Rand 0 < g < oo, denote

==

Ssaf(x):=[ Y 20CT2)|aS, |7y (2/x —k)
(e,jk)eA

When s = 0 and g = 2, we denote Sf := S5 f.
Lemma?9. Lets € Rand 0 < q < .
(i)  For0<p<oo, f€F (R")if and only if,
[Ss,0f Iy < +oo.

(ii) For0 < p < oo, f € By'(R") if, and only if,

Y2 T fas < oo,
j€Z. (ek)er

It is easy to see that FS’Z = L. In[17], Yang-Cheng-Peng proved the wavelet charac-
terization of Lorentz spaces L.

Lemma 10. Suppose that 1 < p < 00,0 <r < coand u € Z. Then f € L7, if
1

<>:2’”|{x € R": |Sf(x)| > z“}w?) < oo,

u

as r = oo, the L"-norm should be replaced by the L*-norm.
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Remark 1. f and Sf can control each other by using good—A inequality. When the Fourier
transform of f is supported on a ring, f and Sf can control each other. The distribution function
0¢(A) and rearrangement function f*(t) can be replaced by oss(A) and (Sf)*(7), see [17].
Without affecting the proof, these notations are not strictly distinguished in this paper.

3. Proof of Theorem 1
In this section, we characterize (B}, B&')q,, and (B, B )g, with wavelets. Now we
come to prove Theorem 1.

Proof. Denote
e = A e, 11 ao,a0)00 7= 1F 1l cag,41)00k°
For any function f in B;’q, the following wavelet decomposition holds in the sense
of distribution,
f= L m®e
(e.jk)eA

From Lemma 9, it follows that

55, 55, . i _L_A'_ﬂ
Kqo(t, f) = Kq(t, £, Byl Byl) =inf | 207w T8 [ 32 a0
j (e k)€l

i S,L+ﬂ
Y sz( pyT2) y |“]€,k _ x;,k p1
7 (eR)er

Denote

Xj = Z x;kcbflk(x), aj = Z a;?,k@;k(x).
(e,k)er (e,k)er

By Lemma 9, we deduce that

Ixjllpy = 2P0 T2

N
N——
N\g
S|

(—f+4)

laj — xjllp, =2/

>\~
™ —
[
X =
o
o
|
=
=m
i
N‘E
=
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Hence,
1
s . q q !
Kq(t,a;) ~ [Zz;shnfmxj”po +tq|aj—xj||p1)‘|
]
1
isa T q !
~ {ZW [nf([1x7 o +tllaj = x;ll )] }
]
1
) q
— {szsq [K(t,a]-,Lpo,L”l)]q} :
j
Consequently,

1
O LAt 7
sz sy, ~ {/0 (79K, (t,a)] t}
197
~ /oo 0 2275‘7[1((,} a. LPo LP1)]‘1 T dt @)
0 ] e k4 7 t .

If 1 < po < p1 < oo, then L7 = Fp® and L7 = F)*. Applying Remark 1, we have
(S*/)(1) = (So2f) (1) = inf{A : [{x € R : Sof(x) > A}| < 7}

Foraj= )} af CD «(x), we have
(ehjer

1
2
Saj(x) := Sopaj(x) = ( Y 22f<°+3>\a;k|2x<zfx—k))

(e,k)er

= ((X): 2j”|a]€-,k|2x(2jxk))
ek)el
z(za |2) @x )

jn
~2% Y e (@ k).
(e,k)eT

NF

I
N

Thus,

Sy =2 Tl n(2x =) ©

ek)e
By (5), we deduce that

(S*a;)(t) = inf{A : |{x € R" : Sa;(x) > A}| < 7}

—inf{/\: {XGR":ZT ) |a]€/k|)((2jx—k)>A} <
(e,k)er

—inf{A: {XER": Z |af’k|)((2jx—k)>2_j2n/\}
(

€k)el
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(ii)

Denote

¢in(T) :—inf{)\: {XER”: ) |a]€’k)((2jx—k)>2jzn/\} ST}. (6)
(

ek)el

Hence,

(5%aj)(7) = cjn(T). @)

Let us prove the theorem in two cases.

For p; = oo, by Remark 1 and Lemma 3, we have

K(t,a;, L0, L) ~ {/
0
By (6) and (7), we get

1

(@ )] & [ sy ”

tPo

K(t,aj, L0, L) ~ {/Otpo (cj,n(r))podr] %. (8)

Applying (4), (8) and the discrete representation of the spaces (A, Al)grq/K which is
described in Remark 3, we obtain

I 0, ~ 22 w@{):zw [ [ (cj,m)mdf]”%}q.

For 1 < pg < p1 < o0, by Lemma 4, similar as we did in (i), we have

K(tay, 120, 100) ~ [ [ (g0 g [ (Gt R

where = % — ——. Denote

qus + o
iz (0]
bt = (/0 (Cj,A(T))pOdT> ? 4o (/W (Cj,A(T))pldT> "

Combining (4) with (9) and using the discrete representation of the spaces (A, A1)

0,q,K
which is described in Remark 3, we know that

r

q
W, ~ 5 B2 [52]'}

The proof of Theorem 1 is complete. []

4. Proof of Theorem 2

Now we come to prove Theorem 2.

Proof. Applying Lemma 5, the same as we did in the proof of Theorem 1, we can also get

1
197 T
6 JSq LPo [P Tt
£ g, ~ /0 = 22 ,L7)] T
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where f = ) ]kd>] r Y ],kCD . As v = g, we can write
(ejk)en (erk)

1

dt |’
-6
Hf||(3;;g,3;;f)9,q ~ {/o [t ‘722]5‘1[ tg], Lpo Lm)] ] ; }
1
S 0 th q
Zzw/ O Kt 07,70, 1)) 15
1
‘ '~ a1\’
= Zz;sq<[/ t_gq[K(t,aj,LPO,Lpl)]qt])
4 0
j

. %
S
~ sz q||aj||(Lp0,Lpl)9’q :

]
Thus,
1
F 1l g e, ~ {;2’ Tajliiiro ory,, } : (10)
We will prove the theorem in two cases.

(i) For aj= Y a]e <1> ( ) and % = 1}7;09 + ;%, using Lemma 7, we have
(e,k)er kT ik

=
|

5 q

lall g, = lajllpg = { E2 [ v e R | ¥ ag@s, (0| > 20 b b .
u (e,k)el

=

From (10) and (11), it follows that

==

q j .
I g oy, ~ L2 L2 X ERY ) ) a @i (x)) > 2"
] u (e,k)er

(ii) Applying Lemma 10, we obtain another equivalent form of ||a;||,q,

Ha]H LP0,LP1),
u

<Z2”‘|{x ER": [Sa;(x)] > 2M}|Z> q

=

={Y 2y eR 27 Y |aS,[x(2x — k) > 2" . (12
u (e,k)er

Applying (10) and (12), we obtain that

==

ﬂ .
||f||"qu”, ~szsq Zzuq xeR" 22 Y [aS|x(2x —k) > 2"
(ek)er

We finish the proof of Theorem 2. [J
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