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GREEDY APPROXIMATION ALGORITHMS FOR SPARSE
COLLECTIONS
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Abstract: We describe a greedy algorithm that approximates the Carleson constant of a collection
of general sets. The approximation has a logarithmic loss in a general setting, but is optimal up to
a constant with only mild geometric assumptions. The constructive nature of the algorithm gives
additional information about the almost disjoint structure of sparse collections.

As applications, we give three results for collections of axis-parallel rectangles in every dimen-
sion. The first is a constructive proof of the equivalence between Carleson and sparse collections,
first shown by Hénninen. The second is a structure theorem proving that every finite collection &
can be partitioned into O(N) sparse subfamilies, where N is the Carleson constant of £. We also
give examples showing that such a decomposition is impossible when the geometric assumptions
are dropped. The third application is a characterization of the Carleson constant involving only
L1 estimates.
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1. Introduction

Consider a collection £ of measurable sets in R? with finite measure. We say that
€ is n-sparse if for every R in & there exists a subset E(R) C R satisfying |E(R)| >
n|R| such that the family {E(R)} is pairwise disjoint. The number 1 quantifies how
much overlap exists in £ in a scale-invariant way. In particular, the closer 7 is to 1
the closer £ is to being pairwise disjoint. A closely related quantity is the Carleson
constant of £. For any collection F let sh(F) = [Jzc» R be its shadow; then we say
that £ satisfies the Carleson condition with constant C' if

> IR < C|sh(F)|

ReF

for all subcollections F C &. The best constant in the inequality above is usually
called the Carleson constant of £. We have specialized the definition to the case of
the Lebesgue measure, which we denote by |-|, but these notions carry over to general
measure spaces, as we will describe later in the article.

These notions have been used extensively in harmonic analysis, for example in
connection with the boundedness of maximal functions (cf. [3], [4]). In recent years
they have also gained a lot of attention for their applications to weighted inequalities;
we direct the interested reader to [10] for a nice review in this direction.

It is very easy to see that n-sparse collections satisfy the Carleson condition with
constant 7~ '. With more work one can show that the converse is also true when
& consists of dyadic intervals (or squares, cubes, etc.); see for example Lemma 6.3
in [8]. This can be done exploiting the strong nestedness property of dyadic intervals,
and in fact this structural property allows one to explicitly find the sets E(R) in the
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definition above. In particular, in the (one-parameter) dyadic setting the Carleson
condition becomes local, being equivalent to

Y ISI<CIR)

SeE
SCR

for all R in &.

This locality is sadly lacking in general, failing even in the two-parameter setting
where, instead of dyadic intervals, one works with collections consisting of axis-parallel
dyadic rectangles. This was shown in [2] with what is now known as Carleson’s coun-
terexample; see [11] or [9].

The equivalence between Carleson and sparse collections of dyadic cubes was first
shown by I. E. Verbitsky in [12]; see also [8] for a different proof. Then, T. S. Hanninen
in [7] adapted some of the ideas from [12] and from L. E. Dor’s article [5] to prove
the existence of the sets E(R) in the definition for general collections of sets (not
necessarily dyadic cubes), thus proving the equivalence in general. The proof, which
at its core uses a convexity argument together with the Hahn—Banach separation
theorem, is strikingly clean but gives no clue about how the sets {E(R)} can be
found or about their structure. A more geometric proof was later found in [1], but
this proof is also non-constructive.

The main purpose of this article is to describe a greedy algorithm that is able to
construct the sets { E(R)} for any Carleson collection £. With no geometric assump-
tions on & the algorithm has a logarithmic loss, but if one imposes some geometric
structure, then the algorithm provides sets that are optimal up to an absolute con-
stant. The constructive nature of our methods allows us to prove a structural theorem
about sparse collections with only mild geometric assumptions, for example valid for
axis-parallel rectangles in every dimension.

Before stating the main results, let us begin with some definitions. We will fre-
quently use the words collection and family to mean an unordered sequence, instead
of the usual definition of set. In particular we allow repeated elements.

We can define the Carleson constant of £ with respect to a measure p as

(1'1) ”‘C;HCarleson(/J) = sup {/J(Shl(f_'.)) Z M(R) : F C 5} .

ReF

We will write just ||€]|carleson When g is the Lebesgue measure. For simplicity, all of
our collections will be assumed to be finite. As a consequence, we can assume p to be
a general measure as long as all the elements of the collections have finite measure.

For general measures, the straightforward generalization of sparse collection is not
equivalent to the Carleson condition above (one needs p to have no point masses).
This can be readily seen with the example

E={{1},...,{1}} p = Counting measure.
—_———

N times

Instead, we can extend it as follows.

Definition 1. We say that £ is n-sparse with respect to the measure p if one can
find non-negative measurable functions ¢pr > 0 for each R in & such that

(12) /R ordu > nu(R),

(1.3) Z(,DR <1
R
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We call the best constant 1 above (over all possible @) the sparse constant of £ with
respect to u, that is:

1€ lsparse() = sup{n > 0 : £ is n-sparse with respect to p}.

This is only a slight generalization of the previous definition (one can just take
or = lpgg) to recover the original). In fact, when the measure p has no point
masses, one can use a convexity argument like Lemma 2.3 from [5] to show that the
two definitions of sparse collection are equivalent. With this notation the Carleson-
sparse equivalence from [7] becomes

Hg||Carleson(p,)||gHSparse(p,) =1
We will not use this equivalence but only the easy direction alluded to earlier in the
introduction, which we state here as

Lemma 1.1. Let € be a finite collection of sets with finite p-measure; then we have

HSHCarleson(u) ||8HSparse(p,) <L

Proof: Suppose that £ is n-sparse with respect to the measure . We will show that
1€ |l carteson(u) < n~!. To this end, let F be any subcollection of £ and let {¢r} be
the functions from Definition 1. Then

STu® <ty /RQDRdM

ReF ReF
= 77‘1/ > erdp <yt p(sh(F)),
sh(F) reF
which is what we wanted to show. O

We are now ready to describe our algorithm and main results.

Suppose one were to compute ||€||carleson directly with (1.1). The definition involves
computing a certain sum for each of the subcollections F C &, so the process quickly
becomes intractable as the cardinality of £ grows.

One could instead try to find functions g as in Definition 1. However, this ap-
proach quickly runs into problems since the two conditions (1.2) and (1.3) are in direct
opposition. Namely, (1.2) requires that the average of each ¢ be at least n, which
together with (1.3) means that each ¢r cannot be much smaller than 7 on a large
portion of R. But also, (1.3) implies that the functions cannot all be larger than 7 at
the same place.

If £ consists of only two elements {R;, R2}, then the problem becomes very easy:
one can just set ¢, to be 1 on the symmetric difference of R; and Ry and then equi-
tably distribute the mass in R; N Ry among the two in proportion to their masses. This
could lead to an induction algorithm, but one easily sees that, even with simple exam-
ples, earlier choices of the functions ¢ can make the choice of the (n+ 1)-th function
impossible, especially when the earlier choices do not take the global situation into
account.

This suggests that we choose ¢r in a way that guarantees, independently of the
choice of pg for S # R, that the sum of all the functions remains bounded by 1.
In particular, we would like to find R so that arbitrarily solving the subproblem
for £\ {R} still leaves space to choose ¢ appropriately.

We are not able to do this in general without at least some geometric information
about £. However, we can find R so that, if we choose the following functions in
a special way (independent of the choice of yg), then there always exists a choice



254 G. REY

of g that is valid up to a logarithmic factor. In particular, this strategy leads to
functions g satisfying

n
CPR dpJ Z logn_l :LL(R)a

-1
where n= ||5HCarlcson(,u)'

In order to remove the logarithmic loss we can use the maximal operator associated
to &:

Ef Sup]]-R / |f| -

The geometric condition alluded to prev1ously is related to the restricted weak-type
boundedness of M. In particular, if there exists an 0 < 7 < 1 and M > 0 such that

(1.4) u({z : ME(LE) (@) > 1}) < Mp(E)

for all measurable sets E, then the strategy described above leads to an algorithm
that finds functions ¢g satisfying

/R PR 2 €] G hesongu#(R);

where the implied constant depends only on M.

The inequality (1.4) would follow from the restricted weak-type (1,1) of M%, so
for example it holds for the Lebesgue measure when £ consists of axis-parallel rect-
angles, cubes, balls, etc. One can also consider other measures; for example, in the
one-parameter dyadic case M* is weak-type (1,1)-bounded for any measure u, so
(1.4) is true whenever £ consists of dyadic intervals (or squares, cubes, etc.). In two
or more parameters the weak type fails for general measures, but does hold when
du(x) = w(x) dr and w is a strong A, weight, as shown by R. Fefferman in [6].

Our algorithm finds the functions ¢ in Definition 1 assuming only that (1.4) holds,
so it immediately gives a constructive proof of the equivalence between the sparse and
Carleson conditions. Without (1.4) we can constructively prove the equivalence, but
only up to a logarithmic factor.

As another application of the algorithm we can prove the following structural
property of sparse collections.

Theorem A. Let & be a finite collection of sets and suppose (1.4) holds. Then there
exists a partition into O(||€]|carleson(u)) Subcollections {&;} satisfying

”giHCarleson(y,) ,S 1.

This result is proved as a special case of Theorem 4.1, which is a more precise ver-
sion where we track all the constants. As an application of Theorem 4.1 we can draw
a connection with the notion of (P;) sequence introduced in [4]. In particular, we can
show that, under the same geometric hypothesis as Theorem A, every Carleson col-
lection can be split into a finite number of (P;) sequences. We will defer the definition
of (P1) sequence until Section 4, where this connection is explained in Remark 4.2.

We also show that there are situations where such a splitting is impossible in the
absence of an estimate on Mf. In particular we have, if y is the Lebesgue measure
on R:

Theorem B. For every A > 2 and every integer N > 1 there exists a collection € of
subsets of R with ||€]|careson(u) < A such that for any partition

E=&U---UéEN
there exists at least one i € {1,..., N} for which ||&|carteson(n) & A-
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Even if we restrict £ to consist of only dyadic rectangles, we can produce an example
similar to this last one, but for a specially designed measure u for which (1.4) does
not hold.

Another application of the algorithms described in this article is that we can weaken
the definition of the Carleson condition to require only weak-type instead of strong
L' estimates.

Theorem C. Suppose (1.4) holds and let M < oo be the constant in the inequality.

Then
> 1

ReF

FCE S,

L1 ()

1
H5||Car1eson(u) 5 sup m

where the implied constant depends only on M.

In Section 2 we describe a general algorithm to approximate the Carleson constant
of a collection following the strategy described here.

In Section 3 we show how to modify the algorithm from the previous section to
remove the logarithmic loss, conditional on inequality (1.4). Theorem C is proved at
the end of this section.

Finally, in Section 4 we prove Theorem A by inductively constructing said partition,
and prove Theorem B as well as the dyadic version with explicit examples.

2. An algorithm for general collections

In this section p will always denote a fixed positive measure. All sets will also
be assumed to be of finite p-measure. For any collection £ of sets define its height

function
he = Z 1g.

Re&
Carleson’s condition asserts a uniform bound on the average height of all subcollec-
tions. Indeed, if we denote the average height by

1
Au(&) = m/hs dp,

then Carleson’s condition becomes ||€]|carleson(n) = SUp{Au(F) : F C £}
The next lemma is the main iteration step in our algorithm.

Lemma 2.1. Let £ be a collection of sets and suppose A := A, (E) < oo. Define' for
every R in &

_
gRr ‘= he {z:he(x)<2A}-

Then there exists at least one R in € such that
1
2.1 dy > — .
(2.1) /RQR M72AM(R)

Proof: By definition we have
1
(2.2) 1 [ hedu=nishe)).

Define the set G = {x € sh(€) : hg(z) < 2A} and note that with this notation we
have:

1r
gr = ]lg—h and E gr = 1g.
&
Re&

1Here and throughout we will take the convention that % =0.
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If 4(G) = p(sh(€)), then we are done, since then if (2.1) failed for all R, we would

have
Hsh(E) = 0(G) = X [ andu< 5 3 u(R) = Fu(sh(e)).
Re& RGS

which is a contradiction. So we can assume that ©(G) < u(sh(€)).
Then, from Markov’s inequality and (2.2) we can estimate

w(G) = p(sh(E)) — p({x : he > 24))
> ju(sh(€)) -

1

= Su(sh(E)),

1
hed
A £ Gt

and hence p(G) > $u(sh(£)).

Suppose by way of contradiction that (2.1) fails for all R. That is, for all R in &,

1
/RQR dp < 5 (R).

Then

w(G) = /ﬂcdu /ZQRdM

Re&

< 3 oan) = 5 [ hedu= Sutsh(e).

Re&

This means x(G) < 3u(sh(€)), which is a contradiction.

If we iterate this lemma, we obtain the algorithm described in the introduction.

O

Algorithm 1: ApproximateCarleson(E)

1 begin

2 ‘ Set A =1.

3 end

4 while £ # 0 do

5 Set A = max(A,A,(E)).
6 Construct the functions gr as in Lemma 2.1.
7 for R e £ do

8 if ngduz%,then

9 Assign fr :=gr and Agr := A,(E).

10 Remove R from &.
11 Go to line 5.

12 end

13 end

14 end

Result: The constant A, the sequence {Ag}, and the functions {fr}.

The purpose of lines 7 through 13 is to find R so that

1(R)
/ng,u > M, (E)
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Lemma 2.1 shows that such an R always exists, so the algorithm removes one element
from £ at a time and thus always terminates. We note here that the functions fg
found by the algorithm are not the functions ¢p in the definition of sparse collection;
those will be constructed later in Theorem 2.3.

Remark 2.2. We note that the symbols A, fr, Agr, and £ all change during the execu-
tion of the algorithm. One can rewrite the algorithm in a more traditional way by set-
ting & = &€ and Ag = 1 at the beginning. Then &,,+1 is obtained from &, by removing
an R that satisfies the condition in line 8 and updating A, 1 to max(A,, A, (Eny1)).

The following theorem shows that the approximation of ||€||carleson(n), namely A,
is correct up to a logarithm.

Theorem 2.3. Let A be the constant obtained as the result of running the algorithm
on a collection £. Then we have

A S ||5||Carleson(p,) S ||6||S_plarse(u) 5 Alog(e + A)

Proof: The inequality A < [|€||carteson(y) is trivial since A is always one of the possible
elements in the supremum of the definition of ||€||carleson(y)- The second inequality is
just Lemma 1.1, so we will focus only on showing the last inequality.

Suppose we could show

(2.3) 3" fr < Clog(e + A).
Reé&

Then we could set for each R in £

fr

PR Clogle + A)

Now these functions obviously satisfy > . ¢r <1 and

1
/RsoRdu— Clog(e + 4) /fRdu

< 1 (k)
~ Clog(e+ A) 24

for all R in £. According to Definition 1, this would make £ an n-sparse collection
with

_ 1

~ 2CAlog(e + A)

and hence HSHS_plarse(p) < 2CAlog(e+ A).

We now proceed to prove (2.3). For any two R, S € £ set R < S if and only if
R was removed from & before S (in line 10). Define E4p = {S € £ : § < R} and
E~r={S€&:85 > R} Since < is a total order, we have that £ = Ep U E-p for
each R in £. For z € sh(€) set

B={Re€&:xecsupp fr}

n

and let (Ry, Ro, Rs,...) be the elements of 3 sorted in increasing order by <. Observe
that the cardinality N of B satisfies on the one hand

N < hgtlh (.23)
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On the other hand, if « is in supp fg,, then he,_, () < 2Ap, and thus N < 2Ag, <

2A. So
N
> fr@) =Y fr.(x).
Re& n=1
Note that by construction we have fr, () < HN;%, therefore
Yo
Z fr(x) < Z
Reé€ St N-n
S log(e + A)
and we are done. O

3. An improvement with the maximal function

Recall the maximal operator associated to the family £ and the measure p from

the introduction: L
B R
M =i [, 119

The measure p will be fixed throughout this section, so we will abbreviate Mg f :=
ML,

We will show how Algorithm 1 can be slightly modified to give an essentially
optimal approximation of ||€]|carleson Whenever M satisfies the condition in (1.4),
which, we recall, was that for fixed 0 <np <1and M >0

p{z s Me(p)(x) > n}) < Mu(E)

uniformly over all measurable sets £. We will denote by M, (£) the best constant in
this inequality (again, dropping the dependence on p for simplicity).

In the proof of Theorem 2.3 we showed how the logarithmic loss appears with
Algorithm 1. In particular, dividing by he was needed in order to get a reasonably
large value of [ gg, which is where the logarithm appears as we end up having to sum
the harmonic series. Dividing by a larger function would make the integral too small,
while a smaller one makes bounding " , gr harder.

Here we take a different approach. The idea is that, if M, (€) is finite, there must
be a set R in £ that intersects the high level set of he in only a small portion relative
to itself. The next lemma is the main iteration step of the improved algorithm and is
in the same spirit as Lemma 2.1.

Lemma 3.1. Suppose that M, () < oo and
(3.1) sup Au({z : he(w) > A}) < Ap(sh(£)).
>

Then there must exist at least one R in & satisfying
(3.2) u{z € R he(a) < 20M,(€)}) > (1 = n)u(R).

Proof: To simplify the notation we will abbreviate M := M, (£). Suppose (3.2) does
not hold for any R, that is: for every R in &

u({x € R: heg(z) <2MA}) < (1 —n)u(R).
Then
p{x € R: heg(z) >2MA}) = w(R) — p({z € R : heg(z) < 2MA}) > nu(R).
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Set B ={x € sh(€) : hg(x) > 2MA}. This estimate implies
(BN R) >nu(R) = RC{Me(1s) >n}.

Since (3.2) does not hold for any R we in fact have sh(£) C {Mg(1g) > n}.
By (3.1) we can estimate p(B) from above as follows:

W(B) <~ Au(sh()) = MERED.

— 2MA 2M
Thus, by the finiteness of M:
(1.4) 1
p(sh(€)) < p(iMe(lp) > n}) < Mu(B) < Su(sh(€)),
which is a contradiction. O

Note that by Markov’s inequality

p{z : he(z) > A}) <A1 /hg dp = A"1A,(E)u(sh(E)).

So in particular condition (3.1) holds with A < A, (€).

This lemma shows that one can find a set R in £ with a large subset in which R is
guaranteed to have bounded overlap with all the other sets in £, in particular, if we
set

F(R)={z € R:heg(zx) <2M,(E )A1 (&)},

where A,*°(£) is the best constant in (3.1). Then there must exist at least one R
such that u(F(R)) > (1 —n)u(R).
We can now give the improved version of Algorithm 1:

Algorithm 2: ApproximateCarleson(€) - improved

1 begin

2 ‘ Set A =1.

3 end

4 while £ # 0 do

5 Set A = max(A,A;>(E)).

6 for Re€ £ do

7 if p(F(R)) = (1 —n)u(R), then
8 Assign E(R) := F(R) and Ap := A, ().
9 Remove R from &.
10 end
11 end
12 end

Result: The constant A, the sequence {Ag}, and the sets {E(R)}.

As in the proof of Theorem 2.3, the order in which elements are removed from &
is important. Set R < S if and only if R was removed before S by Algorithm 2. Set
also

SER:{SESZS’ER}
with the natural definition of > in terms of <. The important property given by this
order is the following inequality for the level sets of hg:

(3.3) p({z € R:he, (x) < 2MA;>(E-r)}) = (1= n)u(R),
where we have abbreviated M = M, (£). Note that A (Exr) < A < |[|€]|carleson(y)-
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The next theorem shows that estimates like these imply upper bounds on the
Carleson constant of £.

Theorem 3.2. Let € be a finite collection totally ordered by some binary relation <.
Suppose that for some A >0 and 0 < n <1 we have

(34) p{z € R:he,q(2) < A}) > nu(R)

< An~L.

for all R in . Then ||€||carieson(n) < ||5||§;arse(u) <

Proof: We will show that [|€]|sparse() = 7A ™", which will provide the second inequal-
ity in the theorem; the first one is proved in Lemma 1.1.
For each R in € let E(R) = {z € R: hg_,(z) < A} and define the functions

_lew
1
By (3.4) we have
n
/ prdp = Fu(R),
R

which is (1.2) in Definition 1.
For any point z in sh(€) let B(z) = {S € £ : z € E(S)}; then

_ #(B@)
Rze:é‘gOR A

So it suffices to show that B(z) has at most A elements as this will imply (1.3).

Let N = #(B(x)), and let R be the minimal element of B(z) with respect to <.
Then obviously he, ,(z) > N. And since x € E(R), we must have N < A.

Thus, the functions {pr} satisfy the conditions of Definition 1 and we are done. []

Corollary 3.3. If M, < oo and A is the output constant of Algorithm 2, then
A < ”gHCarleson(/J) < ||5H87p1arse(u) < 2(1 — n)_anA.

Proof: As in the proof of Theorem 2.3, the proof of the first inequality is trivial, and
the second is just Lemma 1.1. Observe that A}, (£-r) < A for all R so (3.3) implies

p{z € R:he, g (2) < 2MyA}) > (1 —n)u(R)

for all R € £. Thus, the last inequality follows from applying Theorem 3.2. O

The fact that we only really needed the weak-type bound in (3.1) allows us to prove
Theorem C:

Proof: Suppose

|hF]l Lee )y < Cop(sh(F))

for all 7 C £. This means that, at each iteration in the algorithm, (3.1) holds with A <
Cy, thus the constant A output as a result is at most Cy and the claim follows by
Corollary 3.3. O
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4. Breaking up sparse collections
We are now ready to prove the structure theorem mentioned in the introduction.

Theorem 4.1. Let £ be a finite collection of sets with finite u-measure, and suppose
the mazimal operator MY satisfies (1.4) with constant M = M,,.
Then for any 0 < v < 1 — 1 there exists a partition of € into at most

2M(1—n)

1 g arleson
T ,yH l| carleson ()

subcollections {&€;} satisfying
”gi”Sparse(p) > .

Proof: After applying Algorithm 2 and reversing the order, one obtains a total order <
on & such that

(4'1) M({‘T €ER: hESR(‘r) > 2M||5HCarleson(,u)}) < ﬁM(R)

forall Re &.
Create N empty buckets {£1,...,En}, where N is a large integer to be chosen
later. These buckets will be constructed by iteratively inserting elements from £.
We start with the smallest (with respect to <) element in &£, which we can insert
into an arbitrary bucket, say £. Let R be any set in £ and assume that we have
placed all the previous sets S < R in the sets {&1,...,En}. We will show that there
must exist a bucket &£; such that

(4.2) H(RASh(E)) < (1—1)u(R).
Indeed, suppose (4.2) fails for all the N buckets. Then, for A; = sh(&;) N R, we have
(4.3) 1(Ai) > (1 =7)u(R)
foralli € {1,...,N}. Set
_l=-n—-n
(4.4) a=— ;

andlet U={zr e R: Zil 14, > aN}. We will show that
w(U) > nu(R).
This will contradict (4.1) if N > a™'2M||€]|carteson(y)» since we would have
{reR: thR(.’E) > 2M||5HCMICSOH(#)} o U.

To estimate pu(U) it is easier to bound the measure of the complement V' = R\ U.
If z is in fewer than aN of the subsets {A;}, then z is in at least (1 — a)N of the
subsets {R \ A;}. Thus

,u(V)zu({meR:i]lAg >(1—a)N}>

1 N
= A= av 2 MR
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By (4.3) we have u(R\ 4;) < vu(R), so

u(V) < m ZW(R)

= ——u(R).

Thus, with our choice of « in (4.4):
pU) = u(R) = (V)

which is our contradiction.
Finally, it remains to choose N, but this is easy as the smallest integer N >
o '2M ||| carteson(p) Will suffice. O

Remark 4.2. We would like to note here that Theorem 4.1 proves that every finite
Carleson collection of axis-parallel rectangles (or sets for which the associated maximal
function satisfies (1.4)) can be decomposed into finitely many collections of type (P;)
in the nomenclature of [4]. Recall that a sequence {R1, Ra, ...} is of type (P1) if for
every n > 1

1
[Rns1\ (R1U---URy)| 2 §|Rn+l|~

Observe that, in the proof of Theorem 4.1, the buckets &; satisfy (4.2), which is exactly
the (P) condition when v = 1.

We now show that the structure theorem is not true in general.

Theorem 4.3. For every A > 2 and every integer N > 1 there exists a collection £
of subsets of R with ||€||carleson < A such that for any partition

E=&U---Ué&N
there exists at least one i € {1,..., N} for which ||&;||carleson = %A.
Proof: Fix a large integer M to be chosen later. For any integer m > 1 define the sets
R, =[0,1)U[m,m+ (A-1)"").
If F is any non-empty subcollection of { Ry, Ra, ...}, then
[Sh(F)| = L+ #(F)(A-1)7".

For each m > 1 let E(R,,) = [m,m + (A — 1)71); then the collection {E(R,,)} is
pairwise disjoint and

ER._ (A=D1
| Rl 1+(A—1)"1 A
These two facts mean that the collection {Ry, ..., Ry_1} is A~ !-sparse, and hence

II€ lcarteson < A by Lemma 1.1.
Now let & U--- U EN be any partition of £. Since #€ = M, there must exist an
i€ {l,...,N} such that #&; > % For this family we have

| L #EO (A1)
||51||Carlcson > A;L(Sl) - 1+ #SZ(A _ 1)—1 ’
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When M is sufficiently large (depending only on N and A) we have
#E(1+ (A-1)7h S 1t (A1)t
1+#&A -1 — 2A-1)!
A
2

)

which is what we wanted. O

One may wonder whether one can improve matters by imposing additional geom-
etry on the sets contained in £. For example, when £ consists of dyadic rectangles
in R? then Theorem 4.1 applies. However, if one is allowed to change the measure,
then we can construct an example that behaves like the one in Theorem 4.3.

The construction, which has essentially the same behavior as that of Theorem 4.3,
is similar to one used by R. Fefferman in [6].

Theorem 4.4. There exists a measure p on R® such that for any integers N > 1
and A > 2 there exists a finite collection & of dyadic rectangles with ||€]|carleson(n) < A
such that any partition into N subfamilies has at least one with Carleson constant >
1A,
Proof: For integers m and j consider the dyadic rectangles
R% = [O’2m) X [jaj + 2—m)

and let 87 = {RJ, : m > 0}. Define also

B(R)) =[2""h2m) x [j+27m 7N +27™),

Observe that the sets{ E(RJ,)} are pairwise disjoint.
Choose any set of points {z,} such that =7, € E(R?)) for every non-negative m
and j. Then define the measure

w= Z <5(07j) + Z(l +j)15xg,L> .
=0

m=0

2 x(lJ
o7
1 i
Lo
9]
9
L3
0 o]

FIGURE 1. The first few rectangles {R%,} and points {z,} (not to scale).
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With this measure we have
p(Ry,) =14+ (1+4)"" and u(E(R],)) = (14+4)7",

for all m and j. As in the proof of Theorem 4.3, for any finite collection F C &7 we
have

14+ (1+5)7"!
(45) ”]:”Carleson(u) < #

T+

#F)A+A+4)7Y _ #F)(2+)
LH#(F)A+5)70 T+ #(F)

Let M be alarge integer and take any subset € from S*~2 with #(€) = M. By (4.5)
we can bound the Carleson constant of £ by A. Suppose {&;} is any partition of £ into
N subfamilies. There must exist at least one subfamily, say &;, with #(&;) > M/N.
For this subfamily we have by (4.6)

=2+,

(46) ||F||Carleson(y) >

XA

HgiHCarleson(H) > N 1 M
A—1+

MA
TNA-D+M
The claim follows by taking M so large that
MA S A
NA-1)+M ~— 2
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