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Abstract. Let I' be a contour in the complex plane consisting of a fi-
nite number of circular arcs joining the endpoints —1 and 1, possibly
including the segment [—1,1]. We consider the singular integral opera-
tor A = al + bSr with constant coefficients a,b € C, where Sr is the
Cauchy singular integral operator over I'. We provide a detailed proof
of the maximal noncompactness of the operator A on L? spaces with
the Khvedelidze weights o(t) = |t — 1|°|t + 1|77 satisfying —1 < 8 < 1.
This result was announced by Naum Krupnik in 2010, but its proof has
never been published.
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1. Introduction and the main result

Let X be a Banach space, B(X) be the Banach algebra of all bounded linear
operators on X, and K(X) be the two-sided ideal of all compact operators on
X. The norm of an operator A € B(X) is denoted by ||A|3(x). The essential

norm of A € B(X) is defined by
|Alx) =inf {|[A+ K|px) : K€K(X)}.
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It is clear that [A|gx) < [|Allgx). An operator A € B(X) is said to be
maximally noncompact on X if

|A|B(X) = HAHB(X)

Maximal noncompactness of one-dimensional singular integral operators
with the Cauchy kernel on weighted Lebesgue spaces was studied in a series
of papers by Naum Krupnik and his coauthors. We refer to [4, Section 13.5],
[8, Section 6], [9] and to the references therein. The first author and Shar-
gorodsky extended further the results on the maximal noncompactness of
the operators al + bSr with a,b € C and " € {T,R}, where T is the unit
circle, to the setting of rearrangement-invariant Banach function spaces with
nontrivial Boyd indices [6, Theorem 1.1], [7, Corollary 5.4 and formula (5.5)].

The aim of this paper is to discuss one of Krupnik’s results (see [9,
Theorem 5.9]) on the maximal noncompactness of one-dimensional singu-
lar integral operators al + bSr with a,b € C on spaces L?(T', ¢) with some
Khvedelidze weights o over some piecewise Lyapunov curves I'.

Let us define precisely the setting. Let I" be a contour in the complex
plane consisting of a finite number of circular arcs joining the endpoints —1
and 1, possibly including the segment [—1, 1] as in Figure 1.

Y Yt

FiGure 1. Examples of a possible contour I'.

Consider the Khvedelidze weight of the form
w(t) = [t=1"t+1]*?, tel, o, €R.

The space L?(I',w) consists of all measurable functions f : I' — C such that

Il = ([ f(t)le(t)|dt|>1/2 s

It follows from Khvedelidze’s theorem (see, e.g., [3, Ch. 1, Theorem 4.1, Corol-
lary 4.1]) that the Cauchy singular integral operator Sr, defined by

1
(Sef)(t) == lim f,/ IO g ver,
e—0t+ M1 I\I(t,e) T—1
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where I'(t,e) :== {7 € I': |7 — t| < &}, is bounded on L?(T',w) if and only if
-1 <ag,ay <1.
The following result was announced in [9, Theorem 5.9].

Theorem 1.1 (Main result, Krupnik, 2010). Let T be a contour in the complex
plane consisting of a finite number of circular arcs joining the endpoints —1
and 1, possibly including the segment [—1,1]. Suppose the Khvedelidze weight
o is given by

t—l
’ , el, -1<p<1.

t+1

Then the singular integral operator A := al 4+ bSt with constant coefficients
a,b € C is mazimally noncompact on the space L*(T, o), that is,

|AlB(L2(r,0)) = IIAllB(L2(T,0))-

Unfortunately, a detailed proof of this theorem has never been pub-
lished. The aim of this paper is to fill in this gap in the literature, correcting
also a misleading inaccuracy in the hint given in [9, p. 382].

Krupnik wrote on [9, p. 382] the following: “... This theorem follows
from Lemma 1.2 (see below) with

2nft1/2 (n+1)z4+n-1

(Rnf)(z) = (11)
n+l+zin—1)" \n+1+2zn-1)

A particular case of this statement was obtained in [1]...”. Notice also that

the proof of the particular case of Theorem 1.1 in the non-weighted case given
in [1, Theorem 2] is not much more detailed than the above quotation. It only
says that the sequence given by (1.1) with 8 = 0 satisfies the conditions of
Lemma 1.2 below.

Lemma 1.2 ([8, Theorem 4.3]). Let X be a Banach space and A € B(X).
Suppose that there exists a sequence R, € B(X) such that

(@) |1Rnfllx = |Ifllx for all f € X and alln € N;
(b) AR, = R,A for alln € N;
(¢) the sequence {R,} converges weakly to the zero operator.

Then the operator A is mazimally noncompact on the space X, that is,
1Alsx) = [ Allsx)

The factor 2n*1/2 is, unfortunately, chosen incorrectly in (1.1) (see
Corollary 2.3 below). In the next section we suggest the correction for the
sequence {R,} given by (1.1) that satisfies all the conditions of Lemma 1.2.
We feel that for the convenience of the reader it is important to provide the
calculations that were missed in [1, 9.
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2. Proof of the main result

To make further calculations easier, let us rewrite the elements of sequence
(1.1), when n > 2, in the form

opB+1/2 1 ntlz+1
n = . n- 2.1
(R)(2) = = Z+Zﬂf< s (2.1)
and then, defining
n+1
Ai=An)=——
(m) = ",
introduce the operator
L Az +1
R = 2.2
e =t (). (2:2)

which structurally “generalizes” all operators R,, for n > 2.

Here, we put an unknown coefficient ¢+ € R in place of the numerical
factor from the rewritten expression for R,,. Exactly this factor is responsible
for {R,} being a sequence of isometries. With the unknown g in definition
(2.2), we will further assume that the operator R is isometric and derive a
condition on u, necessary and sufficient for this assumption to hold. It will
allow us to show that the choice of
onB+1/2
r= n—1
taken in (2.1) leads to the situation that the sequence {R,,} is not a sequence
of isometries, whence Lemma 1.2 cannot be applied with this choice of {R,,}.
Then we will suggest a correction for the factor p.

To realize this idea technically, we will need to make a fractional-linear
change of variables in the integral over the contour I'; and the following
auxiliary statement concerning this change is a very useful result to have in
advance.

2.1. Mobius transformation mapping each arc of I" onto itself

Definition (2.2) of the operator R features the Mdbius (or fractional-linear)
transformation Aot 1

z
as the argument of f. According to the next lemma, ¢ = ¢(z) turns out
to possess a property particularly important for our purposes: it maps the
contour I' onto itself.

Lemma 2.1. Transformation (2.3) maps each circular arc with the endpoints
—1 and 1 onto itself and the segment [—1,1] onto itself.

Proof. (i) Consider first a circular arc v joining the endpoints —1 and 1,
assuming it to be part of a full circle v¢. Note that (1) =1 and ¢t(—1) = —1
for any A > 1, so &1 are the fixed points of the transformation t = ¢(z).
Next, it is a well-known property of the Mobious transformation that
it maps circles and lines into circles and lines. In our case, since the point
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z = —\, which ¢t = ¢(z) maps into z = oo, does not belong to ¢ (because
—)\ < —1), the image of y¢ is a circle passing through the points +1. Together
with the fact that ¢ = #(z) is continuous, this leads us to the conclusion that
the arc ~ is being mapped onto either of the two arcs of the “image-circle”
t(y¢), which are enclosed between the points —1 and 1.

Since a circular arc is uniquely determined by three points (two end-
points and one more arbitrary point lying on the arc), and we already know
that ¢ = t(z) preserves the endpoints +1, it suffices to show that any other
point Z € «y different from 41 has its image t(Z) belonging the same arc +:
then we will be able to conclude that ¢(y) = .

Suppose first that

Y\ {-1,1} cCy :={2z€C:Imz > 0}.

Let Z = i(c+ v/ c? + 1) be the point at which ~ intersects the imaginary axis,
with ic being the center of the full circle v¢o (see Fig. 2).

)

2:i(c+x/cQj)

TN

-1 21
/‘LX\
. ’// 0
wee’

FiGURE 2. Choice of the point Z.

The distance between the image ¢(Z) and the center of ¢ is
iNc+VeE+1)+1
—ic
ilc+vVe2+1)+ A
idxe+ideE+1+1+cE+ev/e2+1—ide
ilc+vVe2+1)+ A
A+1 Je+ Ve +14i)
4] le+Ve2+1— i)

=2 +1,

1t(2) — ic| =

hence t(Z) € vo. Moreover, for any y € R\ {0},
. iy +1 (tAy + 1)(A —dy)

oy —1) [ >0ify>0,
TOX24y2 | <0ify<0
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(because A > 1), which guarantees, together with the previous assertion, that
t(2) €.
If
Y\{-1,1} cC_:={2€C:Imz < 0},

then we choose Z = i(c — v/¢2 + 1) and show as before that ¢(2) € v¢ and
t(2) € C_, whence t(Z) € 7. This finishes the proof that the transforma-
tion (2.3) maps any circular arc with the endpoints —1 and 1 onto itself.

(ii) Now consider the case when the circular arc degenerates into the
segment [—1, 1] contained in the real line. The transformation ¢ = ¢(z), having
all its coefficients real-valued, maps the real line to the real line, preserving
the points +1. Therefore, there are two possibilities for the image ¢([—1, 1]):
it either coincides with the segment [—1,1] or with the remaining part of the
“generalized circle” R = R U {oo}, that is, with R \ (—=1,1). Checking that
t(0) = 1/X < 1, we conclude that ¢([-1,1]) = [-1, 1]. O

2.2. Isometric operator R generated by the Mdbius transformation
Now that the handy Lemma 2.1 is proved, we can proceed with the verifica-
tion of Condition (a) of Lemma 1.2.

Lemma 2.2. Let " and o be as in Theorem 1.1. Suppose that X > 1 and p € R.
Then the operator R given by (2.2) is an isometry on L?(T', o) if and only if

=\ =)+ 1) A (2.4)
Proof. Making the change of variables
Az +1
PR

and taking into account that this transformation maps I' onto itself in view
of Lemma 2.1, we see that

At —1 M —
=——, |dz| = dt 2.5
s= S el = Gl (25)
and
2 B
9 _ I Az +1 |z
1R7 = [ Zﬂf(zﬂ) | e
At—1 B
Ab—o /\2
FOP - |22 dt
/’M 1“‘ fo) S - |2| |

12\ — 1 A—1-\+t|
=/ o |

M T JYESETESY
S+ DE-1)°
| A—l)(t+1) ]

)\+1ﬂ1
=’ T /If |2

\ |
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(A1)t 2
= CyE £ 172, 0)-

It shows that R is isometric if and only if (2.4) holds. O

2.3. Mistake in the choice of sequence (1.1)

This lemma immediately implies that the sequence {R,,} given by (1.1) does
not satisfy Condition (a) of Lemma 1.2.

Corollary 2.3. Let I' and o be as in Theorem 1.1. If n > 2, then the operator
R,, defined by (1.1) is not an isometry on the space L*(T, o).

Proof. Tt follows from (2.1) that R, is of the form of R given by (2.2) with
n+1 2nf+1/2

)

n—1 n—1

It is clear that

+1 NP a2
M-8 = (2D 1) = 2.6
(A=1)7 (A+1) . nr e 29)
and
9 22n25+1
W=
(n—1)
which implies that (2.4) does not hold in general. Hence the result immedi-
ately follows from Lemma 2.2. O

2.4. Correcting the mistake in the choice of sequence (1.1)
Taking into account Lemma 2.2 and identity (2.6), we can choose y to be
anp(1-8)/2

n—1

)

== DI )18 =

making it positive for convenience.

This factor p and the one suggested by Krupnik differ by their numer-
ators 2n(1=8)/2 and 2nf*1/2  respectively. But while sequence (1.1) does not
consists of all isometries (as we have seen in Corollary 2.3), each element of
the sequence defined by (2.2) with the chosen value of p, that is

(A2 (n+lz+n—1
(Rnf)(z)'_n+1+z(n—1) (n-i—l-l—z(n—l))

for all n > 2, is an isometry as we proved in Lemma 2.2. When n = 1,
formula (2.7) gives R; as coinciding with the identity operator I, which is
also isometric.

Overall, (2.7) redefines the sequence {R, }nen as a sequence of isome-
tries. We suggest this new sequence with the altered factor to be the an-
nounced correction for the initial version of {R,} given by (1.1). Referring
further to R,,, we will understand them in the sense of definition (2.7); Con-
ditions (b) and (c) of Lemma 1.2, which are to be checked ahead, will be
verified for this renewed sequence.

(2.7)
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2.5. The proof of AR, = R, A

We continue by proving that {R,,} meets Condition (b) of Lemma 1.2.

For n = 1, the equality AR; = Ry A obviously holds since Ry = I. All
the other operators R, starting from n = 2, are representable in the form
of the operator R defined by (2.2) with the corresponding A = A(n) > 1.
Therefore, to prove that AR, = R, A when n > 2, it is sufficient to check
the equality AR = RA for an arbitrary A > 1 and a positive constant u.

The following lemma is analogous to [2, Lemma 3.1].

Lemma 2.4. Let ' and g be as in Theorem 1.1. The Cauchy singular integral
operator Sp commutes with the operator R defined by (2.2) for any A > 1
and j1 > 0, i.e., SPRf = RSrf for all f € L*(T, o).
Proof. Resorting again to the change of variables
[ AT +1
T+A
which preserves the contour I' and implies the identities
o At —1 gr = A -1
A—t’ (A —1)2
we establish that for f € L?(T', 9) and z € T,

AT dr
(SrRf)(z) = % r T-/:/\f < T—:_)\l)

dt,

T—Z
A2 -1 dt

1
—— K f(t)'(/\—t)f%_z

mi Jp AL+ A ]

1 pf (t)dt 1 pf (t)dt

_E/F)\t—l—)\z—ktzzg rt(z+X)—(z+1)
poo 1 f(t)

_ — | ——Z—=dt = (RSrf)(2),

’ ; _Az+1
z4+ A 7w rt 5

where all the integrals should be understood in the sense of the Cauchy
principal value. (I

Now, employing this lemma, we obtain the equality
AR = (al +bSr)R =alR+ bSrR = aRI + bRSY
= R(al) 4+ R(bSr) = R(al + bSr) = RA

for an arbitrary singular integral operator A = al + bSr with a,b € C. The
verification of the fact that all R, commute with A is thus complete.

2.6. Preparing the proof of the weak convergence of R,, to the zero operator

From this moment on, we are working toward confirmation of the last and
most complicated Condition (c) of Lemma 1.2 for the sequence {R,}.

We start this subsection, which comprises two crucial technical results,
with the following simple lemma.



Maximal Noncompactness of Singular Integral Operators 9

Lemma 2.5. Let f > —1. Then

(1-8)/2 1
lim 2 / d__ _y,

n—oo m—1 71‘t_n+1‘
n—1

Proof. Using the fundamental theorem of calculus, we first compute the in-

tegral
/16”_/16”__111
—1’t——”+1‘_ M-t

—In

n+1 !

—t
n—1

-1

tm2
n————=1mnn
n—1 n—1

for all n > 2. Consequently, the limit given in the statement of this lemma is
equal to the following two limits
- p=p)/2 /1 dt - nd=821nn . Inn
lim
n—oo N — 1

= 11m — = 1M —FF—
1 ‘t _ LH‘ nsoo  n—1 n-so0 n(B+1)/2”
n—1

with the second equality being true by the equivalence (n—1) ~ n as n — oo.
Finally, the equality
. Inn
Am gz =0 (2:8)
follows from the equivalence of Cauchy’s and Heine’s definitions of the limit

and the L’Hopital rule. O

The next theorem is a version of the above lemma: it addresses the
limit value of the analogous expression, this time containing the integral over
a circle passing through the points £1 instead of simply the segment [—1,1].

Theorem 2.6. Let 5 > —1 and vy¢o be a circle in the complex plane passing
through the points —1 and 1. Then

(1-8)/2 gt
lim » / .
Yo ’

n—oo 1 —1 {_ ol

n—1

Proof. We investigate the limiting behavior of the expression

[ n(l—ﬁ)ﬂ/ |dt|
" n—1 Yo |t — L'H”

n—1

assuming as before that n > 2.
(i) Let r denote the radius of y¢. Suppose that the center ic of the circle
~c belongs to the upper half-plane (¢ > 0). Looking at the modulus

n+1‘

dist(t) := |t —
()= [e- 2]
as the distance from an arbitrary point ¢ € y¢ to the “floating” point Zﬂ
on the real axis, we open up a way to build our investigation on illustrative
geometric reasoning.
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Let us draw the line segment joining ic to Z—ﬂ and extend it to the

point of its other intersection with the circle v (see Fig. 3). This extended
segment notionally dissects yo into the “upper” and “lower” semicircles 7,
and ~y;, respectively. Next, choose an arbitrary point ¢ on the circle.

Y

FiGURE 3. Dissection of 7o and an example of a point ¢
chosen on the “upper” semicircle 7,.

Consider the yellow triangle depicted in Fig. 3. Its hypotenuse is

h_h(n)_\/cu(:;i)?_\/r?1+(Zi)2, (2.9)

where we used that ¢ = /72 — 1. Note that h = h(n) > r for any n, and
h=h(n) = rasn— oco.

Then, applying the law of cosines in the blue triangle above, for any
® € [0, 7] we obtain

dist(t) = /h2 +r2 — 2hrcos p = \/h2 + 72 —2hr (1 — 2sin? %)

— )2 a2 P Ahr a2 P
_\/(h r)2 4+ 4hrsin 5 (h T)\/1+(h_r)2bln 5"

Here we assume that ¢ € ~,, and in fact, from now on it will be enough
to restrict our attention to the “upper” semicircle only. Since 7, and ~; are
congruent curves, and the function dist(¢) takes the same values when ¢ travels
along either the “upper” semicircle or the “lower” one (perhaps only in reverse
order if a common orientation is chosen on the whole circle; see Fig. 4), then

/ dt] _ / |dt|
. dist(?) ~ dist(?)

Hence, the integral over 7o contained in the expression for I,, is twice the
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Y
Yu

F1GURE 4. Equal distances to the points on v, and ~; sym-
metric about the dissecting segment.

integral over the “upper” semicircle, and this gives the simpler formula

2n,(1=8)/2 |dt]|
I, = . 2.10
" n—1 [m dist(t) (2.10)

Let us now parametrize ~, by the angle ¢, since the integrand has been
already expressed as a function of this angle. Denote the lower acute angle
of the yellow triangle by ., as shown in Fig. 5.

Yu

1C ¢

F1GURE 5. Choice of the angle a,.

Then

t(p) = ic+ r(cos(¢p — ap) + isin(p — aw,)), where ¢ € [0, 7],
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is a parametrization of the semicircle v, with |dt| = rdp. Its application to
(2.10) yields

27‘[1(17&)/2 /7T Tdso
n — .
n—1 Jo h—r)\/l—i— (h4_h:)2 sin® £
Since
in 2 > 2 for all v € 10,7]
2 T
and n — 1> n/2 for all n > 2, we get

4 r dy
I, <
0< n(5+1)/2 h—r /0 14+ 4hr

e P
B 4 r  w(h—r) /Qh@ dx
C N2 b —r 2\/hr V1+ 22
- - 1
Applying the formula
dz
— zln(x—i— 1+x2) +C
/ V14 2?
(see, e.g., [5, formula 2.01.18, page 64]), we get
[ N I (AL O L
nB+1/2\ h h—r (h — )2
2m r 2Vhr  h+r
= /Th +
nB+1/2\ b h—r h-—r
27 rl (2vVhr+h+7r)(h+7)
o nB+1)/2 E n h2 — 2 ’
It follows from (2.9) that h = h(n) ~ r and
I 1 (=12 =n
h277'2_(n71)271_ an 4
n—1
as n — 0o. Hence
I, ~ D2 In(2r“n) as n — oco. (2.12)
Since 8 > —1, combining (2.11), (2.12), and (2.8), we arrive at li_)m I, =0,
n—oo

as was to be proved.

(ii) The case when ¢ < 0, that is when the center of ¢ lies in the closed
lower half-plane, is treated analogously. Expressions for h and dist(t), when
dissecting the circle and choosing the angle ¢ as shown in Fig. 6, remain the
same. We will only need to make a slight adjustment to the parametrization
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of the “upper” semicircle. When the angles «,, are chosen as in Fig. 6, the
contour 7, is parametrized by

t(p) = ic+ r(cos(p + an) +isin(p + ay)), ¢ €[0,7].

FIGURE 6. Natural adjustments for the case ¢ < 0.

This alteration, however, does not affect the differential |dt| = rde.
Thus, when ¢ < 0,
2n(1=8)/2 / |dt| 2n(1=£)/2 /” rdp
n—1 Yu dlSt(t) n—1 0 (h _ T)\/]. + (h4i;,:)2 SinQ %’

which coincides precisely with the quantity I,, for the case ¢ > 0. Regarding
the latter, we have already proved that I,, — 0 as n — oo, and this finishes
the proof for the case ¢ < 0 as well. O

2.7. Weak convergence of the sequence R, to the zero operator

Having made all the necessary preparations, we are finally ready to prove
that sequence (2.7) satisfies the last condition of Lemma 1.2, i.e., converges
weakly to zero.

According to the definition of weak convergence, we need to show that
for any function f € L?(T, g), the sequence {R, f} converges weakly to the
zero function. This, in turn, can be reformulated as follows: for every pair
feL?T,p) and g € (L3(T', 0))* = L*(T, o~ '), there must hold

on(1=8)/2 1 -1\ —
ot = [t (P ) ke -0 29

as n — 0. Fortunately, it suffices to verify (2.13) for all f and g belonging
only to dense subsets of L2(T, 0) and L?(T',p~1!), respectively, in order to
have this result for the entire L(T, g) [10, Lemma 1.4.1(i)].
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The theorem below, which is a particular case of [3, Ch. 1, Theorem 1.2],
implies that one can choose the set of all continuous functions on I' as such
a dense subset for both L?(T', ¢) and L?(T, o~ !) whenever —1 < 8 < 1.

Theorem 2.7. Let I' be a contour in the complex plane consisting of a finite
number of circular arcs joining the endpoints —1 and 1, possibly including
the segment [—1,1]. Suppose that w(t) = |t — 1|** |t + 1|*2 with aq, a9 € R. If
ay, a9 > —1, then the set C(T') of all continuous functions on T is dense in
the space L*(T,w).

Given all of this, it remains to prove the following concluding theorem.

Theorem 2.8. Let § > —1 and the contour I' be as in Theorem 1.1. Then for
any f,g € C(I'), convergence (2.13) is valid.

Proof. Since the contour I' is a compact set, arbitrary continuous functions
f and g are bounded on T, that is, there exist nonnegative constants L and
M such that |f(2)] < L and |g(z)] < M for all z € T.

Applying these estimates together with the usual for this work change
of variables

A 1 1
= et , Where)\zi,
z4+ A n—1

and its implications (2.5), we obtain for n > 2 that

on(1=8)/2 (n+1)z4+n-1
B .
(Ruf.g)l < M f<n+1+2(n—1))‘ !

rn4+1+zn—1)
on(1-8)/2 Az +1
=M . .
Lo ‘f(zH)’ 42

(1-p)/2 (1-8)/2
o SO <y 20

k (1-8)/2
=Y orm " / ] (2.14)
Py ‘t n+1

where ' =y, U... U~ with v; (1 <4< k) belng either a circular arc with
the endpoints 1 or the segment [—1,1].

If ; = [—1,1], then the corresponding term of sum (2.14) containing
the integral over [—1, 1] goes to zero by Lemma 2.5. If, alternatively, v; is a
circular arc, we can obviously guarantee that

(1-8)/2 (1-p)/2
or M. ™ / |dt| <oLM- n / |dt|
‘t Yo

n+1 n—1 t_nﬂ"
n—1

where the last expression with the integral over the whole circle vo D y;
tends to zero according to Theorem 2.6. This ensures that the left-hand side
with the integral over the arc goes to zero as well.

Thus, all terms of the finite sum (2.14) approach zero as n — oo, and
hence the same is true for the entire sum. This immediately implies the
convergence |(R, f,g)| — 0, and therefore (2.13). O
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