=

View metadata, citation and similar papers at core.ac.uk brought to you by i CORE

provided by Elsevier - Publisher Connector

Available online at www.sciencedirect.com -
JOURNAL OF

SciVerse ScienceDirect Functional
Analysis

Journal of Functional Analysis 264 (2013) 337-361 _——
www.elsevier.com/locate/jfa

Geometric properties of boundary sections of solutions
to the Monge—Ampere equation and applications

Nam Q. Le **, Truyen Nguyen “*'

& Department of Mathematics, Columbia University, New York, NY 10027, USA
b Sehool of Engineering, Tan Tao University, Long An, Viet Nam
¢ Department of Mathematics, The University of Akron, Akron, OH 44325, USA

Received 31 May 2012; accepted 25 October 2012
Available online 13 November 2012

Communicated by Cédric Villani

Abstract

In this paper, we establish several geometric properties of boundary sections of convex solutions to the
Monge—-Ampere equation: the engulfing and separating properties and volume estimates. As applications,
we prove a covering lemma of Besicovitch type, a covering theorem and a strong type p—p estimate for the
maximal function corresponding to boundary sections. Moreover, we show that the Monge—Ampere setting
forms a space of homogeneous type.
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1. Introduction

In recent years, there has been a growing interest in studying boundary regularity of solu-
tions to the Monge—Ampere equation and its linearization, that is, the linearized Monge—Ampere
equation. Solutions of many important problems in Analysis and Geometry require a deep un-
derstanding of boundary behaviors of the above Monge—Ampere type equations. Among those,
one can mention the problems of global regularity of the affine maximal surface equation
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[26,27,18] and Abreu’s equation in the context of existence of Kdhler metric of constant scalar
curvature [10-13,28]. In these papers, the properties of boundary cross sections of solutions to
the Monge—Ampere equation play an important role as those of interior sections in the land-
mark paper [3] where Caffarelli discovered surprising interior W27 estimates for solutions to
the Monge—Ampere equation with right hand side being continuous and bounded away from 0
and oo.

The notion of sections (or cross sections) of solutions to the Monge—Ampere equation

detD*’¢p=g inQ (1.1)

was first introduced and studied by Caffarelli [2-5]. Sections are defined as sublevel sets of
convex solutions after subtracting their supporting hyperplanes. Understanding the geometry of
sections is essential in obtaining sharp regularity properties for solutions of (1.1). As a matter
of fact, the structure of Eq. (1.1) is ultimately related to that of sections of its solutions, and
by studying the shape of interior sections Caffarelli derived fundamental interior regularity esti-
mates for (1.1) in the above mentioned papers. When the right hand side of the Monge—Ampere
equation is only bounded, sections of solutions in the sense of Aleksandrov can have degener-
ate geometry. However, in many applications in Analysis and Geometry involving equations of
Monge—Ampere type, we would like these sections to have properties similar to Euclidean balls
as in uniformly elliptic equations. This is the case of interior sections through the work of Caf-
farelli [2,4,5], Caffarelli and Gutiérrez [6,7] and Gutiérrez and Huang [15]. The case of boundary
sections is less well understood. However, thanks to Savin’s Localization Theorem [22,23] at the
boundary for solutions of (1.1), we expect many properties of interior sections hold also for
boundary ones. This is the subject of our present paper.

The purpose of this paper is to investigate several important geometric properties of boundary
sections of convex solutions to the Monge—Ampere equation (1.1) with right hand side bounded
away from O and co and with smooth boundary data: engulfing and separating properties, and
volume estimates. As applications, we prove a covering lemma of Besicovitch type and employ it
to prove a covering theorem and a strong type p—p estimate for the maximal function with respect
to boundary sections. Moreover, we introduce a quasi-distance induced by boundary sections and
show that the structure of our Monge—Ampere equation gives rise to a space of homogeneous
type. This allows us to place the Monge—Ampere setting in a more general context where many
real analytic problems have been studied, see [8,9]. Our results are boundary version of those
established by Caffarelli and Gutiérrez [6,7], Gutiérrez and Huang [15] and Aimar, Forzani and
Toledano [1] for interior sections of solutions to Eq. (1.1) (see also the book by Gutiérrez [14]).
The results in this paper are crucial for our studies in [19,20] about boundary regularity for
solutions to the linearized Monge—Ampere equation

trace(® D*u) = f in £2, (1.2)

where @ := (det D2¢) (D2¢)_l with ¢ being a convex solution of (1.1). In [19,20], we investi-
gate Eq. (1.2) and establish global W2? and W!-7 estimates for its solutions which are boundary
version of interior estimates obtained recently in [16,17].

The rest of the paper is organized as follows. We state our main results in Section 2. In Sec-
tion 3, we recall the main tool to study geometric properties of boundary sections of solutions
to the Monge—Ampere equation: the Localization Theorem at the boundary for solutions. Ge-
ometric properties of boundary sections are established in Section 4. In Section 5, we prove a
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Besicovitch-type covering lemma, a covering theorem and a strong type p—p estimate for the
maximal function corresponding to boundary sections. Finally, in Section 6, we show that the
Monge—Ampere setting forms a space of homogeneous type.

2. Statement of the main results

The results in this paper hold under the following global information on the convex domain
£2 and the convex function ¢. We assume there exists p > 0 such that

§£2 C Byyp, and for each y € 952 there is a ball B,(z) C §2 that is tangent to 952 at y. (2.3)

Letg: 2 — R, ¢ € CO1(£2) N C%(£2) be a convex function satisfying

detD’p=g, 0<r<g<Ainf. (2.4)

Assume further that on 952, ¢ separates quadratically from its tangent planes, namely

plx — xol* < P (x) — P (x0) — Vo (xo) - (x —x0) < p~ 'x —x0l>, Vr,x0€92. (2.5)

The section of ¢ centered at x € §2 with height & is defined by

Sp(x,h):={y € 2: ¢(y) <p(x)+ Vo (x)- (y —x) +h}.

If x € 952, then we call Sy (x, 7) a boundary section. For x € §2, we denote by h(x) the maximal
height of all sections of ¢ centered at x and contained in £2, that is,

h(x):=sup{h > 0] Sy(x,h) C 2}.

In this case, Sy (x, h(x)) is called the maximal interior section of ¢ with center x € §2. In what
follows, we will drop the dependence on ¢ of sections when no confusion arises.

We denote by c, ¢, C, Cy, Ca, g, O, ..., positive constants depending only on p, A, A, n,
and their values may change from line to line whenever there is no possibility of confusion. We
refer to such constants as universal constants.

Our first result is the engulfing property of sections {S(x, 7)}.

Theorem 2.1. Assume that the convex domain §2 and the convex function ¢ satisfy (2.3)—(2.5).
There exists 0, > 0 depending only on p, A, A and n such that if y € S(x,t) with x € 2 and
t >0, then S(x,t) C S(y, O«t).

In this case, we say that the sections {S(x, t)} of ¢ satisfy the engulfing property with the
constant 0.

The engulfing property of sections will be shown to be equivalent to the separating property
of sections as stated in the following.
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Proposition 2.2.

(i) Assume that the convex domain §2 and the convex function ¢ satisfy (2.3)—(2.5). Let 6, be
the constant in Theorem 2.1. Then, the sections {S(x, t)} of ¢ satisfy the separating property
with the constant 93, namely, if y ¢ S(x,t), then

(ii) Conversely, assume that the sections {S(x,t)} of a convex function ¢ defined on a convex
domain $2 satisfy the separating property with the constant 6. Then the sections {S(x, t)}
satisfy the engulfing property with the constant 6>.

A key in the proof of Theorem 2.1 is a dichotomy for sections of solutions to the Monge—
Ampere equation: any section is either an interior section or included in a boundary section with
comparable height. Thus, when dealing with sections, we can focus our attention to only interior
sections and boundary sections. The precise statement is as follows.

Proposition 2.3. Assume that the convex domain §2 and the convex function ¢ satisfy (2.3)~(2.5).
Let S(xo, to) be a section of ¢ with xo € §2 and to > 0. Then one of the following is true:

(1) S(xog, 2tp) is an interior section, that is, S(xg, 2ty) C $2;
(i1) S(xo,219) is included in a boundary section with comparable height, that is, there exists
Z € 082 such that

S(xo, 2tp) C S(z, cty).
Here ¢ > 1 is a constant depending only on p, A, A and n.

As an application of the dichotomy of sections, we obtain the following volume growth of
sections.

Corollary 2.4. Assume that the convex domain §2 and the convex function ¢ satisfy (2.3)—(2.5).
Then, there exist constants co, C1, Cz depending only on p, A, A and n such that for any section
Sp(x,t) with x € £2 and t < co, we have

Cit"? < |Sp(x, )| < Cot"2. (2.6)

By exploiting the geometric properties of boundary sections, we obtain the following covering
lemma of Besicovitch type.

Lemma 2.5. Assume that the convex domain §2 and the convex function ¢ satisfy (2.3)—(2.5). Let
A C 2 and suppose that for each x € A a section S(x, 1) is given such that t is bounded by a
fixed number M. If we denote by F the family of all these sections, then there exists a countable
subfamily of F, {S(xk, tk)}72.,, with the following properties:
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i) AcUZ, SO, i);
(i) xx ¢ Uj<k S(xj, 1)), Yk = 2;
(iii) The family {S(x, %’()}/‘:‘;1 is disjoint, where o = 263, and 0, is the engulfing constant in
Theorem 2.1;
(iv) There exists a constant K > 0 depending only on p, A, A and n such that

o0

1
ng(xk,(l_s)tk)(x) < Klogg forall0 <e <1.
k=1

Our next result is the following covering theorem.

Theorem _2.6. Assume that the convex domain $2 and the convex function ¢ satisfy (2.3)—(2.5).
Let O C 2 be a Lebesgue measurable set and & > 0 small. Suppose that for each x € O a section
S(x, ty) is given with

SG. ) N0l _
1SCx, 1))

Then if sup {t,: x € O} < 400, there exists a countable subfamily of sections {S(xk, tx)}7 | sat-
isfying

1) O clUp2; S(xx, tx).
(i) 101 < VelUgey S, to)-

As an application of the covering lemma, we have the following global strong type p—p
estimate for the maximal function with respect to sections.

Theorem 2.7. Assume that the convex domain $2 and the convex function ¢ satisfy (2.3)—(2.5).
For f € LY(£2), define

1
M(f)(x):fligms(/)|f(y)|dy, Vx € 2.
¢ (X, 1

Then we have:

(1) There exists a constant C depending only on p, A, A and n such that

C
fxe@: M@ =gl < [lro]ds. vp=0.
2

(ii) Forany 1 < p < oo, there exists C depending only on p, p, A, A and n such that

(fw(f><x)|”dx)” <c(f|f(y>|”dy)
22 2
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Finally, we obtain that the function d : 2 x £ — [0, c0), defined by
d(x,y):=inf{r >0: x € Sg(y,r)and y € Sg(x,r)}, Vx,ye R,

is a quasi-distance on £2. Moreover, (£2,d, |-|) isa space of homogeneous type where || denotes
the n-dimensional Lebesgue measure restricted to §2. The precise statements of these are given
in Section 6.
3. Sections of the Monge—Ampere equation and the Localization Theorem

In this section, we recall the main tool to study geometric properties of boundary sections
of solutions to the Monge—Ampere equation: the Localization Theorem at the boundary for so-
lutions to the Monge—Ampere equation (Theorem 3.1). Properties of solutions under suitable
rescalings and global regularity for gradient will also be discussed. Throughout this section, we
assume that the convex domain £2 and the convex function ¢ satisfy (2.3)—(2.5).

3.1. The Localization Theorem

We now focus on sections centered at a point on the boundary 92 and describe their geometry.
Assume this boundary point to be 0 and by (2.3), we can also assume that

B,(pey) C2C{x, =20}NB 3.7

1,
P

where p > 0 is the constant given by condition (2.3). After subtracting a linear function, we can
assume further that

¢(0) =0, V¢ (0)=0. (3.8)
Let us denote
S(h) :=84(0, h).
If the boundary data has quadratic growth near the hyperplane {x,, = 0} then, as h — 0, S(h)
is equivalent to a half-ellipsoid centered at 0. This is the content of the Localization Theorem

proved by Savin in [22,23]. Precisely, this theorem reads as follows.

Theorem 3.1 (Localization Theorem). (See [22,23].) Assume that §2 satisfies (3.7) and ¢ satisfies
(2.4), (3.8), and

plx? <o) <p Hx? on a2 N {x, < p).

Then there exists a constant k > 0 depending only on p, A, A and n such that for each h < k
there is an ellipsoid Ej, of volume w,h"'? satisfying

kExN2C Sh)Cck 'Eyng.
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Moreover, the ellipsoid Ej, is obtained from the ball of radius h'/?

A;l (sliding along the x,, =0 plane)

by a linear transformation

ALE, =h'?By, detA, =1,

Ap(x) =x — Tp Xy, T = (11,72, ..., Tn-1,0),
with |t <k~ !|loghl.

The ellipsoid Ej, or equivalently the linear map Aj, provides useful information about the
behavior of ¢ near the origin. From Theorem 3.1 we also control the shape of sections that are
tangent to 942 at the origin.

Proposition 3.2. Let ¢ and $2 satisfy the hypotheses of the Localization Theorem 3.1 at the
origin. Assume that for some y € §2 the section S¢(y, h) C §2 is tangent to 952 at 0 for some
h < ¢ with ¢ universal, that is, 3Sy(y, h) N 082 = {0}. Then there exists a small positive constant
ko < k depending only on p, A, A and n such that

Vo(y) =ae, forsomeaée [kohl/z, ko_lhl/z],
koEn C Sp(y,h) —y Cky 'En,  koh'/? < dist(y, 352) <ky 'h'/?,
with Ej, and k the ellipsoid and constant defined in the Localization Theorem 3.1.

Proposition 3.2 is a consequence of Theorem 3.1 and was proved in [24].

The quadratic separation from tangent planes on the boundary for solutions to the Monge—
Ampere equation is a crucial assumption in the Localization Theorem 3.1. This is the case for
solutions to the Monge—Ampere with the right hand side bounded away from 0 and oo and
smooth boundary data as proved in [23, Proposition 3.2]. In particular, the quadratic separation
property holds if

blap, 082¢€ C3, and 2 is uniformly convex.
3.2. Properties of the rescaled functions

Let ¢ and $2 satisfy the hypotheses of the Localization Theorem 3.1 at the origin. We know
that for all 7 < k, S(h) satisfies

kE, N2 CSh)Ck 'Ey,

with Aj being a linear transformation and

detA, =1, Ey= A}, "By, ApX =X — Thxn,
thoen=0,  [A;']. I1Anll <&k 'loghl.
This gives
o) + + +
2 0B 11 10gn © SO C B0 © B (3.9)
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We denote the rescaled functions by

¢(hl/2A}:lx)

on(x) == p

The function ¢ is continuous and is defined in 25, with 2, := h~1/2A, 2, and solves the
Monge—Ampere equation

det D’¢y, = gn(x), A <gn(x):=g(h'?A;"x) < A.

The section at height 1 for ¢, centered at the origin satisfies Sg, (0, 1) = h=12A,S8(h), and by
the Localization Theorem we obtain

BN 82, C S, (0,1) C B .

Some properties of the rescaled function ¢, were established in [21, Lemma 4.2]. For later
use, we record them here.

Lemma 3.3. If h < ¢, then

(@) forany x,xo € 082, N By we have

P -
le — x0* < ¢ (x) — B (x0) — Ve (x0) (x — x0) <4p~ ' x — xo/?,
®) ifr < ¢ small, we have
|V < Crllogr|® in 2N B,.

3.3. Global regularity

We note that if ¢ satisfies (2.4)—(2.5), then for any v € R” the function q~5(x) =¢(x)+v-x
also satisfies (2.4)—(2.5) with the same constants. As a result, under our hypotheses the gradient
of ¢ is not bounded by any universal constant. Nevertheless, the oscillation of V¢ is globally
bounded thanks to [21, Proposition 2.6]. We record this result and its direct consequence in the

next lemma.

Lemma 3.4. Assume that the convex domain $2 and the convex function ¢ satisfy (2.3)—(2.5).
Then there exist constants o € (0, 1) and C > 0 depending only on p, A, A and n such that

[Vd)]CO‘(S_?) < C.
As a consequence, there is a universal constant M > 0 satisfying

S¢ (x0, M) D 2 forall xo € 2.
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Proof. The global C“-estimate for the gradient is from [21, Proposition 2.6]. Now let xo € Q.
Then for any x € §2, we have

IR
$(x) — $(x0) — Vp(x0) - (x — %0) < [V cugplx — x0T < C(2p7") T = M.
Thus 2 C S¢(x0, M) and the lemma follows. O

4. Geometric properties of sections

In this section, we establish several important properties of boundary sections of solutions
to the Monge—Ampere equation. Unless otherwise stated, the convex domain §2 and the convex
function ¢ are assumed to satisfy (2.3)—(2.5). Under these conditions, we will show that sec-
tions of ¢ satisfy a dichotomy, the engulfing and separating properties, and their volumes have
expected growth.

4.1. Dichotomy of sections and volume growth

In this subsection, we shall prove the volume growth of sections and a dichotomy for sections
of solutions to the Monge—Ampere equation: any section is either an interior section or included
in a boundary section with comparable height. We begin with the proof of Proposition 2.3.

Proof of Proposition 2.3. It suffices to consider the case x( € £2. Let S(xo, 2(xo)) be the max-
imal interior section with center xo, and let & := h(xg). If to < h/2 then (i) is satisfied. We
now consider the case /1/2 < ty and show that (ii) holds. Without loss of generality, we as-
sume that £2 C RZ, 9S4 (xo, h) is tangent to 32 at 0, and ¢(0) = V¢ (0) = 0. It follows that
0= ¢ (x0) — Vo (x0) - X0 + h yielding

Sp(x0,1) ={x € 2: ¢p(x) < Vo(xo)-x+t—h}, Vtr>0. (4.10)

Next, we have

Claim. There exists a small constant ¢ > 0 depending only on p, A, A and n such that if h/2 <
to < ¢, then

Sg(x0, 2t0) C Sp(0,1%)  with t* := ky*h +2(2t — h). 4.11)
Indeed, if ¢ is small, we have, by Proposition 3.2
V¢ (x0) = ae, for some a € [koh'/?, kg 'h'/?], (4.12)
where ko > 0 depends only on p, A, A and . It follows from (4.10) and (4.12) that

Se (x0, 2t0) = {x €R2: ¢p(x) <ax, + 2ty — E}.
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Let us choose ¢ > 0 small enough such that
ko *h + 2210 — h) < 2kyte +4c <k,
where k is the constant in the Localization Theorem 3.1. With this choice of ¢, we are going to
show that (4.11) holds. Suppose otherwise that (4.11) is not true. Then, using the convexity of

the sets Sy (xo, 2fp) and Sy (0, t*) and the fact that their closures both contain 0, we can find a
point x € §2 such that x € 354(0, t*) N Sy (x0, 2fp). At this point x, we have

ko h +2Qt0 — h) = 1" = ¢ (x) < ax, + 210 — h < ky 'h"*x, + 2t — h.
Hence,

ky*h+2t0—h
11, < Xp.
kO hl/2

This together with the Localization Theorem 3.1 applied to Sy (0, k;, *h+2Q21 — h)) gives

ko_4}_l + 219 — h
ko 'h1/2

<k (kg R+ 2210 — 1)) <k (kg R+ 2200 — 1)) 2,

or
ky R+ 200 — b < ki 2RV (kR + 2210 — ).
Squaring, we get
ko Bh? + 2k *h(2tg — ) + 210 — 1)* < kg h(kg*h + 2210 — h))
and as a consequence, (2f) — 1)? < 0. This is a contradiction and hence the claim is proved.

Let ¢ := max {2k, 4 + 4, M/c}, where M is the universal constant given by Lemma 3.4. Then
from the claim and since

1 < (2Kt + )10 < Eto,

we see that (ii) holds if h/2 < 1y < c.
In the case ¢ < 1y, by using Lemma 3.4 we obtain

_ M
Sg(x0,2t9) C £2 C S¢(0, M) C Sy <O, ?lo) C 8¢ (0, ctg)

and thus (ii) also holds true. O

As an application of the dichotomy of sections, we obtain their volume growth.
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Proof of Corollary 2.4. Let co := k/c, where k, ¢ are the constants in Theorem 3.1 and Proposi-
tion 2.3 respectively. Let S(xo, #p) be a section with 7y < cg. If xg € 952 then by the Localization
Theorem 3.1, we get the desired result.

Now, we suppose that xo € £2 and let S(xo, 2(xo)) be the maximal interior section with cen-
ter xo. For simplicity, we denote & := h(xg). If o < h/2, then the result follows from the volume
growth of interior sections; see [14, Corollary 3.2.4]. Therefore, it remains to consider the case
h /2 <ty < cp.

In this case, by Proposition 2.3 we have S(xq, 2fg) C S(z, ctg) for some z € 9§2. Hence, by
applying Theorem 3.1 we obtain the second inequality in (2.6). To prove the first inequality in
(2.6), we first note that, if fg < 2k then

h _
‘S(XO,IO)’ = ‘S<x0, 5)‘ > Cohn/2 > C]tg/z.

Here, the second inequality follows from the volume growth of interior sections; see [14, Corol-
lary 3.2.4]. Next, suppose that 7y > 2h. Without loss of generality, we assume that £ C R” ,
dS(xo, ) is tangent to 3£2 at 0, and ¢ (0) = V¢ (0) = 0. Then by exactly the same arguments as
in the proof of Proposition 2.3, we get for some positive number a

S(xo0, ty) = {x €2: ¢ (x) <ax, + 19— f_t}.

Using this and the fact x;,, > 0 in £2, we can conclude that

S(xg, 1) D {xeﬁ: ¢ (x) <t0—ﬁ} D {x € 2: d(x) < %O} =S¢(0, %O>

which together with the Localization Theorem 3.1 yields the first inequality in (2.6). O
4.2. Engulfing and separating properties of sections

In this subsection, we will establish two important tools: the engulfing and separating proper-
ties of sections, Theorem 2.1 and Proposition 2.2, respectively. These properties are equivalent.

As a first step in the proof of Theorem 2.1, we prove the engulfing property when the center
x lies on the boundary, that is, Sg(x, ) is a boundary section. Without loss of generality, we
assume that x is the origin and we write S(¢) for S4(0, ¢). Furthermore, we assume that ¢ and §2
satisfy the hypotheses of the Localization Theorem 3.1 at the origin.

Lemma 4.1. There exists 0y > 0 depending only on p, A, A and n such that if X € S(t) with
t >0, then

S(t) C Sy (X, Opt).

Proof. Let r < ¢o with ¢g < k to be chosen later, where k = k(p, A, A, n) is the small constant
in the Localization Theorem 3.1. Let us consider & € [t, k]. Let Aj be the linear transformation
associated with the section S(k4) as determined by the above theorem. Let

p(h'24; ")

W forz € £2), := h_l/zAh.Q.

on(z) =
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For X, Y € S(t), we define
X = hil/zAhX, yi= hil/zAhY.

Then

t
S, (0, 1) == AL S (h); X,y € Sy, (0, Z)

and furthermore,

1
E[(/)(Y) —¢(X) = Vo(X) - (¥ = X)| = n(y) — o (x) = Vg (x) - (y — x).

By Lemma 3.3(a), ¢, also satisfies the hypotheses of the Localization Theorem 3.1 in Sy, (0, 1).
Hence, by (3.9), we have for C universal
t
log{ — )|.

A\ 12
1], [y] < C(ﬁ)
Now, we take i > 0 satisfying t/h = 1/M; with My > 1 is chosen so that
)"
h
k

where c is determined by Lemma 3.3. Given this choice of My, it suffices to take cq := 317 SO as
to have h € [¢, k]. Then, by Lemma 3.3(b),

t -1/2
log 7 =CM, logM; <c,

|Von (x)| < cllogel]®.
Thus,

1
[6(Y) = (X) = VH(X) - (¥ — X)] = (y) — $n(x) — Vo (x) - (v — %) < % +2c%log e

=

implying
Y € Sy(X, (142M;c*[logcl?)r).
Hence for any X € S(¢) with t < ¢g, we get
S(t) C Sp(X. (1+2M;c*[logel?)r).

In the case X € S(¢) with ¢ > ¢, then by using Lemma 3.4 we obtain

_ M
S(t) C 82 C Sp(X, M) C S, <X, —t>.
co
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Therefore, by taking 6y := max{1 4+ 2M;c?|logc|?, M/co}, we see that S(1) C S4 (X, Opt) for any
t>0. O

We are now ready to give the proof of Theorem 2.1.
Proof of Theorem 2.1. By Lemma 4.1, it remains to consider the case x € £2. Let S(x, h(x)) be
the maxim_al interior section with center x.

If t < h(x)/2 then S(x,2¢) is an interior section and the result follows from the engulfing

properties of interior sections of the Monge—Ampere equation with bounded right hand side (see
the proof of Theorem 3.3.7 in [14]), namely,

S(x,t) C S(y,01)

for some 6 depending only on A, A and n.
Now, consider the case 2 (x)/2 < t. Then Proposition 2.3 implies that

S(x,2t) C S(z,ct)

for some z € 952. Since y € S(z,ct), by the engulfing property of boundary sections from
Lemma 4.1, we have

S(z,ct) C S(y,6pct).
Therefore the result follows with 6, := max{6, 6pc} noting that S(x,) C S(z,ct). O
Finally, we prove the separating property of sections.

Proof of Proposition 2.2. (i) Suppose that y ¢ S(x, ). If z € S(y, 9’—2) N S(x, 0%), then, by The-

orem 2.1,
S ! us ! cS !
7_ 'xﬂ_ ’_ .
Y 52 92 “ o,

This implies that y, x € S(z, é) and also by the engulfing property that S(z, 9'—*) C S(x,t). There-
fore, y € S(x, t) which is a contradiction and so S(y, et_z) N S(x, 6;—2) =0.
(ii) Suppose y € S(x, ). We need to prove that

S(x,1) C S(y, 0%1). (4.13)
Suppose that it is not true. Then, we can find z € S(x, t) such that
2 ¢ S(y.0%1). (4.14)
Since y, z € S(x, t), it follows from the separating property that

x € S(y,00)N S(z,00). (4.15)
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Applying the separating property to (4.14), we get S(z, 6¢) N S(y, 0t) = . This is a contradiction
to (4.15). Hence (4.13) holds as desired. 0O

5. A covering theorem and maximal function estimates

In this section we establish a covering lemma of Besicovitch type. Using this lemma, we
prove a covering theorem for boundary sections and derive a global strong type p—p estimate for
the maximal function. Our results extend those in [6] where interior sections are considered. We
begin with the proof of Lemma 2.5.

Proof of Lemma 2.5. We may assume that M = sup{t: S(x,) € F}. Let us first consider the
family

M
]-"ozz{S(x,t)e]-': 7<t<M} and  Ag:= {x: S(x,1) € Fo}.

Pick S(x1,11) € Fo such that t; > 3M /4. If Ag C S(x1, 1), we stop. Otherwise, the set

{l‘: S(x,t) € Fopand x GA()\S()C1,t1)}

is nonempty and we let ap denote its supremum. Pick #, in this set such that 7, > 30 /4, and let
S(x3, 1p) be the corresponding section. We then have x, ¢ S(x1,#) and t1 > 3M /4 > 3ap/4 >
3t /4. Again, if Ag C S(x1,11) U S(x2, 1) we stop. Otherwise, we continue the process. As a
result, we have constructed a family, possible infinite, which we denote by

Fo={S(x.¢2)}2, with xj? € Ap\ U S(x2,10).

i<j
We next consider the family
M M >
Fii= {S(x,t) eF: 7 << 7} and A := {x: S(x,t) € Fand x ¢ Us(x?,t?)}.
i=1

We repeat the above construction for the set A; and obtain a family of sections denoted by

Fr={S(x}.1))}2, withxje A\ JS(x].).

i<j

We continue this process and in the kth-stage we consider the family

M M
./—"k:= S(X,I)GF: W<t<?

and

Ay :={x: S(x,1) € Fi and x ¢ sections previously selected}.
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In the same way as before, we obtain a family of sections denoted by

f,ﬁ:{S(x{‘,tik)}?il with x¥ eAk\U l, ,).

l<j

We are going to show that the collection of all sections in all generations F,, k > 0, is the
family that satisfies the conclusion of the lemma.

Claim 1. The overlapping in each generation F; is at most k, where « depends only on p, i, A
and n.

To show this, let us suppose that

zeS(xk xk j‘l)m ~-mS(x§N,t§‘N),

with S(xj‘ , t;‘) € }",2 and j; < j; <--- < jn. For simplicity we set x;?i =Xx;, t;?i =1t;, and let 7
be the maximum of all these #;. Then, by the engulfing property of sections in Theorem 2.1, we
have

N

JS@i.6) € Sz, 6.10). (5.16)
i=l1

For any [ > i, as x; ¢ S(x;, t;) we obtain from the separating property of sections in Proposi-
tion 2.2 that

Since

2k+1

we then conclude that #; > 79/2 and thus

t; fo fo
S x;, NS(xi,—)=09; Sltx;,—= )NS|xi,— | =0. 5.17
(’” 292> ( 293) (x’ 293) (x’ 293) G147
Combining this fact with (5.16), we obtain
Iy
S iy —=
<"’ 203)

Let co be the universal constant in Corollary 2.4. If 6,79 < ¢y, then it follows from (5.18) and the
volume estimates (2.6) that

N

2

i=1

<|S(z, 04t0)|. (5.18)
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ﬁ: o0\ 2
Cq <—2> < CZ(Q*tO)n
i=1 29*

and thus
N <N = sz,,/293n/2
Ci
In the case 6.ty > cp, then (5.18) implies Zthl |S(x;, 29*)| [$2| < |B1/p|. So by applying (2.6)

again, we get

N n/2

il 2) <8y,
Z 1 203 <|Bijp
i=1

yielding

B
N <Ny = | 1/p|2n/292n/2
n/2
Clc

Therefore the overlapping in each generation 7, is at most «, where « := max{N1, Np}.
Claim 2. The family F| = {S(x k)}ool is actually finite.

Indeed, by Claim 1
Z Xs(x’ky,ik)(x) <K
i
and hence by integrating over £2 we obtain

Z|S(x{<,zik)| <k|82].
i

Note that M/ 2kt o tl.k . Therefore if we let a := min{M/ 2k+1 co}, then it follows from the above
inequality and Corollary 2.4 that

Y Ca"? <Y IS(xf L a)| <«lf2,
i i

implying that the number of terms in the sum is finite and Claim 2 is proved.

From Claim 2 and our construction we get Ay C U 1S (xl s ) and thus (i) holds. Also since
each generation J;_ has a finite number of members, by relabeling the indices of all members of
all generations F, ,i we obtain (ii).

In order to prove property (iii), let x; # x;. If S(x;,#;) and S(x}, ;) belong to the same gener-
ation, then S(x;, t; /o) N S(x;,tj/a) =@ by (5.17), where o := 263. On the other hand, suppose
S(xi, t) € .7-',2 and S(xj,t;) € ]-',2+p for some p > 1. Then, by construction, x; ¢ S(x;, #;) and so
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S(xj, i /93) N S(x;, ti/Gf) = () by the separating property in Proposition 2.2. Since #; > ¢;, this
gives S(x;, tj/Qf) NS, t; /6‘3) = () and so (iii) is proved.

Claim 3. Assume 0 < r < cqg. Then the number of sections S(x,t) in the family {S (xi, ty)} with
t > r is bounded by a constant N depending only onr, p, A, A and n.

To see this, let us denote this subfamily of sections by {S(xx, tx)}xe7. Then by using property

(iii) and Corollary 2.4 we obtain
n/2
gl
kel

1,
s 2) -2
kel kel
Thus the number of elements in 7 is bounded by N := Cl_1 (ar_l)”/QlBl/pl.
We next estimate the overlapping of sections belonging to different generations. Let 0 < ¢ < 1
and

1Bil>

TS

kel

ze()S(xs (1= e, (5.19)

where e; < ey < ---, M27€H+D < 4% < M2=¢ and for simplicity in the notation we set x; = x;
and t; = tf ". Our aim is to show that the number of sections in (5.19) is not more than C log%

We only need to consider ¢ < 1 — = since otherwise the sections are disjoint by (iii). Let ro :=
min{ =~~~ ce* W M1 ,co}, where ¢ is the constant in Lemma 3.3 and M, is chosen as in the proof

of Lemma 4.1. Then by Claim 3 and in view of our purpose, we can assume without loss of
generality that ; < rg for all i appearing in (5.19). Now for any j > i, we claim that

1
ej —e; < Clog—, (5.20)
&

where C > 0 depends only on p, A, A and n. In particular, the number of members in (5.19) is
at most C log é, which together with Claim 1 gives (iv) as desired.

To prove the claim, observe first that by the engulfing property of sections in Theorem 2.1 we
have

S(xj,tj) CS(z,0«t;) and  S(x;, 1;) C S(z,04ti). 5.21)

Let S(z, h(z)) be the maximal interior section with center z when z is an interior point of £2. The
case z € 952 will be dealt with briefly at the end of the proof. We then consider the following
possibilities:

Case 1. 6,1; < h(z). Then both sections S(x;, #;) and S(x j»t;) are interior sections and (5.20)
follows from the proof in [14, Lemma 6.5.2]. We include the proof here for the sake of com-
pleteness. Let T be an affine map normalizing the section S(x;,#;). Then since #; > ¢}, by [14,
Theorem 3.3.8], there exists £; depending on p, A, A and n such that

T(S(xj,tj))CB(TXj,Kl(%) l).
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By construction x; ¢ S(x;, #;) and hence by [14, Corollary 3.3.6] we obtain
B(Txj, Ce")NT(S(xi, (1 —e)t)) =0

We deduce from the above two relations that
ti €1
Ce" < |Tx; —Tz| < Ki (t—’) < Kj28120i—epa
i

implying (5.20).

Case 2. 0,4; > h(z) and 0,t; < h(z)/2. We can assume that 2 C R, 35(z, h(z)) is tangent to
052 at 0, and ¢ (0) = V¢ (0) = 0. Then, by Proposition 2.3, we know that

S(z, 0x1;) C S(0, cOit;).
Let M| be chosen as in the proof of Lemma 4.1 and denote
Co:=cb,My; h:=Cot;.

Then h < k where k is the constant in the Localization Theorem 3.1. We use the notation as in
Section 3.2. We rescale ¢ by

¢(h1/2A;1x)

on(x) = 7

where Ay, is the linear map in the Localization Theorem 3.1. The function ¢y, is continuous and
is defined in 2, with 25, :=h~/ 2Ah[2, and solves the Monge—Ampere equation

det D’y = gn(x), A <gn(x):=g(h'?4;'x) < A.

The section at height 1 for ¢, centered at the origin satisfies Sg, (0, 1) = h=Y2A,8(h), and by
the Localization Theorem we obtain

By N2), C S, (0, 1) CBL,.
Let T := h~'/2A;. Due to our assumptions

6xtj <h(2)/2 < Coti = h,

the section Sy, (T'z, 04tj/h) = T (S(z, 6«t;)) is an interior section of ¢y, in Sy, (0, 1). Therefore,
from the proof of [14, Theorem 3.3.8], we find ¢; depending on p, A, A and n such that

9*tj 9*2‘]' &1
So, | Tz, CB(Tz, K .
¢h< ‘ Coti) ( : (Coti
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Thus, by recalling (5.21), we obtain

t: €]
|Tx; — Tz| < K (t—f> . (5.22)
1
‘We have

} COxt; 1
Txi,Txj, Tz € T(S(z,041;)) C T(S(0,2641;)) = Sg, (0, ﬁ) = Sy, (o, E)

By Lemma 3.3(a), ¢, also satisfies the hypotheses of the Localization Theorem 3.1 in Sy, (0, 1).
Hence, by (3.9), Tx;, Tx;, Tz belong to B(0, ¢). As aresult, we obtain from Lemma 3.3(b) that

|Vn (Txi)], [Ven(w)| < cllogel? (5.23)

’

forany w € [Txj, Tz]. Since Tx; ¢ T (S(x;,t)) =S¢, (Tx;, CLO), we have
1
Co < on(Txj) — dn(Txi) — Vo (Tx;) - (Tx; — Tx;).

By rewriting the above right hand side in the form

&n(T2) — pp(Txi) = Vi (Txi) - (Tz—Txi) + $n(Txj) — dn(Tz2) =V (Txi) - (Txj —Tz)

and using the fact that Tz € T (S(x;, (1 — &)1;)) = Sg, (T x;, IC;O&), we obtain

1 1—¢
— S —— +o(Txj) = pp(T2) = Vi (Txi) - (Txj — Tz)
Co Co
1—¢
<——+C|Tx; —Tz| (5.24)
Co

where (5.23) is used to obtain the last inequality. It follows from (5.22) and (5.24) that

t: €1
e<C|Tx; —Tz| < C<ti> < clei—eper

i
giving (5.20).

Case 3. 0,1; > h(z) and Outj > h(z)/2. We can assume that 2 C R", 8S(z, h(z)) is tangent to
d52 at 0, and ¢ (0) = V¢ (0) = 0. Then Proposition 2.3 gives

S(z,0xt;) C S(0,c04t;) and  S(z,04t;) C S(0, COit;).

Let Co, h, ¢, and T be defined as in Case 2. By Lemma 3.3(a), ¢;, also satisfies the hypotheses
of the Localization Theorem 3.1 in Sy, (0, 1). By this theorem and (3.9), we have
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1
T(S(z 6.)) C T(S(0, Cot})) = Sp, (O, ft_f) c B<0’ K<¢_j>4>’

i

as we can assume ¢ /t; < k to prove (5.20). It follows that

1
ti\*
|Tx; —Tz| <2K(ti) .

1

We infer from this and the same estimate as (5.24) that

1
S\ 4
£< C(t—J> < C2ite)

t;
giving (5.20).

Finally, we remark that when z in (5.19) is a boundary point of §2, say 0 € 92 where 2 C R",
then we also obtain (5.20) exactly as in Case 3 of the interior points. Thus the proof of the lemma
is complete. O

With the help of Lemma 2.5, we are able to give the proof of the covering theorem.

Proof of Theorem 2.6. Let 0 < u < 1/2 be arbitrary. By applying Lemma 2.5 to the family
F :={S(x, t;)}xeo, there exists a countable subfamily, denoted by {S(xx, #x)}2 |, such that O C
Uz S(xk, ) and

o0

1
Z XSG, (1=t ) < K log —. (5.25)
k=1 s

Let us write Sy for S(x, #x) and S} for S(xx, (1 — p)t). Then we have

0] =

= lim
N—o0

N N
<limsup Y " |ON S| = elimsup Y [ Sl.

N
on USk
N—o00 k=1 N—o00 k=1

k=1

)
on USk
k=1

Moreover, by the doubling property in Lemma 6.1(ii), we get

1
N gc‘s(xk, 5")‘ <C|S(x, (1 — u)| =C|SL|.

Therefore,

N
|O] < Celimsup » |8}’ (5.26)
N—o0 k=1

Next let n’lt, (x) be the overlapping function for the family {S,’f },1(\’=1 as in the proof of [14, Theo-
rem 6.3.3], that is,
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#k: x e SIY ifx e Up, SE,

n“ X) =
V=0 ifx ¢ Uy, Sk

Then
1 N
XU, st (x) = m ];XSf (x)

and nx(x) <K logi by (5.25), and hence

Z Xsl (x)dx

Z}Sll:’—/”N(x) e )szﬂ(x)dx < Klog— /

nN(x)

1
=Klog—/x N L(x)dx_Klog
wl U= Sk

We infer from this and (5.26) that

10| < CKelog forall0 < u < 1/2.

By choosing p > 0 such that log ﬁ =1/(CK \/¢), we obtain (ii) as desired. O

We end this section by establishing some global estimates for the maximal function with
respect to sections. The proof is based on the covering lemma (Lemma 2.5) and the standard
method.

Proof of Theorem 2.7. Let Ag :={x € 2: M(f)(x) > B} and M be the constant in Lemma 3 .4.
By Lemma 3.4, we have

1 1
—_ dy=— dy, Vt>M,
T / |f)]dy |Q|/|f(y)| y
Sp (x.1) Q
which implies that
1
M(f)(x) = sup ——— f |f)|dy, Vxeg.
t<M|S( ]

Sp(x,1)
Therefore for each x € Ag, we can find ¢, < M satisfying

1
8o (x| / [f0]dy=p

Sep (x,1x)
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Consider the family {Ss(x,2t,)}. Then by Lemma 2.5, there exists a countable subfamily

{Sp (xk, 2tx)}x such that Ag C Uy S (xk, 2t%) and D Xy (p. (1—€)2) (X) < Clogé for every
0 <€ < 1/2. In particular,

1Ap1 < IS (i 20| < C D[Sy ok )| < C D[S (e, (1 — €)214) |
k k k

noting that |Sg (x, 2)| < C|Sp (xk, t)| by the doubling property in Lemma 6.1(ii). But as

1
g -
P [S¢ (ks 1)

C
»|dy < f ] dy,
/ [l dy 1S9 G, (1— €)21)] |0l dy
So Xk, k) So (xk,(1—€)21;)

we conclude that

C C
[Ag| < 3 Z [ |f)|dy= 5 Z/Xs¢(xk,(1—e)2tk)(y)|f(Y)| dy
kg

kS (ep, (1—€)21)

C Clogl
= gfZXS¢<xk,<1—e>zzk>(y)If(y)ldy < ;g€ /|f(y)|dy.
o k 5

Thus we have proved the weak type 1-1 estimate in (i). This together with the obvious inequal-
ity [M(f)llLe2) < Il fllLe(e) and the Marcinkiewicz interpolation lemma (see Theorem 5 in
[25, p. 21]) yields the strong type p—p estimate in (ii). Alternatively, (ii) can be obtained by using
the same arguments as in the proof of [29, Theorem 2.8.2]. O

6. Quasi-distance and space of homogeneous type

In this section we will introduce a quasi-distance d induced by sections of solutions ¢ to the
Monge—Ampere equation in £2. Moreover, we show that (£2,d, i) is a space of homogeneous
type, where 1 := det D?¢ dx is the Monge—Ampere measure. We begin with the following sim-
ple lemma.

Lemma 6.1. Assume that the convex domain §2 and the convex function ¢ satisfy (2.3)—(2.5).
Forall x € 2 and t > 0, we have

() ify € S(x,1), then S(y, 1) C S(x,62t);
(i) |S(x,20)| < CIS(x, )]

Here 0, is the engulfing constant and C depends only on p, A, A and n.

Proof. If y € S(x,1), then x € S(x,?) C S(y, 6«t) by Theorem 2.1. By applying again the en-
gulfing property, we obtain S(y, 6.¢) C S(x, Gft) which gives (i).

To prove the doubling property (ii), let co be the universal constant in Corollary 2.4. If 2¢ < co,
then (ii) follows from the volume growth given by Corollary 2.4. Now assume 2¢ > co. Then we
have
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%
S 20[ <121 < |B1|=CC (%’) < C‘S<x, %0)‘ <C[S(x, 1),
p
where the third inequality is by Corollary 2.4. The proof is thus complete. 0O

_ Let 2 C R" be a convex set and ¢ € C(§2) be a convex function. We define a function d : £2 x
2 — [0, 00) by

d(x,y) = inf{r >0: x €Sy(y,r)and y € Sy (x, r)}, Vx,yes. (6.27)
Also the induced d-ball with center x € £ and radius r > 0 is given by

Ba(x,r):= {y eR:dx,y) < r}.

The next result is the boundary version of that in [1, Section 3] where interior sections are con-
sidered.

Theorem 6.2_. Assume that the convex domain $2 and the convex function ¢ satisfy (2.3)—-(2.5).
Letd : 2 x 2 — [0, 00) be defined by (6.27). Then the function d satisfies

() d(x,y)=d(y,x) forall x,y € 2;
(ii) d(x,y)=0ifand only if x = y;
(i) d(x,y) <O2[d(x,z) +d(z, y)] forall x,y,z € 2.

In addition, we have

s¢,< 292> C Ba(x,r) C Sp(x,7) (6.28)

forall x € 2 and r > 0. Here 0, > 1 is the engulfing constant given by Theorem 2.1.

Proof. The theorem follows from Lemmas 1 and 2 in [1] with K := 6,3 provided that the follow-
ing four conditions are satisfied:

(@) mr>os¢(x1l’)={_x}foreveryxe_[_z;
() U,=0Sp(x,r) = $2 for every x € £2;

(c) for each x € §2, the map r > Sy (x, r) is nondecreasing in r;
(d) forany y € Sy (x,r), we have Sy(x, r) C Sg(y,02r) and Sp(y, ) C Sp(x,02r).

Observe that (b) holds by Lemma 3.4 and (c) is obvious. On the other hand, property (d) is a
consequence of Theorem 2.1 and Lemma 6.1(1).

To verify (a), it suffices to show that (1), S¢(x, ) C {x}. First, we consider the case x is a
boundary point of §2. Then, by (3.9), we have

ﬂSd,(x r) C ﬂ x Crl/4 ={x}.

r>0 r>0
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Now, consider the case x is an interior point of £2. Let X € (), S¢(x, ). Then ¢ (X) < ¢(x) +
Vo (x) - (x —x) +r for every r > 0. It follows that

¢(X) =¢(x) + Vo (x) - (X —x),

that is, the supporting hyperplane z = ¢ (x) + V¢ (x) - (y — x) touches the graph of ¢ at both
x and X. Since £2 and ¢ satisfy (2.3)—(2.5), ¢ is C'? on the boundary 952 forall o € (0, 1) as
observed in [21, Lemma 4.1]. In fact, we have for all xy € 92 and for all x in £2 close to xg,

|6(x) — ¢ (x0) — Vb (x0) - (x — x0)| < Clx — xo/*(log |x — xo])°.

Consequently, by Caffarelli’s Localization Theorem [2], we know that ¢ is strictly convex in £2.
Therefore, we infer that x = x and so property (a) is proved. O

It follows from properties (i)—(iii) in Theorem 6.2 that d is a quasi-distance on £2 and (£2, d)
is a quasi-metric space. Moreover, as a consequence of Lemma 6.1(ii) and (6.28) we obtain the
following doubling property for d-balls:

|Ba(x,2r)| < [S(x,2r)| < c‘s( >‘ < C|Bg(x,r)| forallx € 2andr >0,

.
X, —=
262

where C depends only on p, A, A and n. Thus, (2.d,]-]Disa doubling quasi-metric space and
hence it is a space of homogeneous type; see [8, Remark on p. 67]. We refer readers to [8,9] for
some results and analysis on this type of spaces.
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