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v≥ δ tγ =⇒ ( ft)∗(v) = inf
{

s > 0 : d ft (s)≤ v
}
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{

s > 0 : d f (s)≤ v
}

since d ft ≤ d f

= f ∗(v),

v < δ tγ =⇒ ( ft)∗(v) = inf
{

s > 0 : d ft (s)≤ v
}

≤ f ∗(δ tγ), since f ∗(δ tγ) ∈ {s > 0 : d ft (s)≤ v
}

.

We summarize these observations in a couple of inequalities:

( f t)∗(s) ≤

{
f ∗(s) if 0 < s < δ tγ ,

0 if s≥ δ tγ ,

( ft)∗(s) ≤

{
f ∗(δ tγ) if 0 < s < δ tγ ,

f ∗(s) if s≥ δ tγ .

It follows from these inequalities that f t lies in Lp0,m and ft lies in Lp1,m for all t > 0.
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It follows from (1.4.30) that
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for all t > 0. Now use (1.4.32), (1.4.33), and the facts that
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