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Abstract

We prove modulation invariant embedding bounds from Bochner spaces L? (W; X)
on the Walsh group to outer-L? spaces on the Walsh extended phase plane. The
Banach space X is assumed to be UMD and sufficiently close to a Hilbert space in an
interpolative sense. Our embedding bounds imply L” bounds and sparse domination
for the Banach-valued tritile operator, a discrete model of the Banach-valued bilinear
Hilbert transform.
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1 Introduction

The bilinear Hilbert transform (BHT) of two complex-valued Schwartz functions
fo, f1 € L (R; C) is given by

d
BHT(fo. f1)(x) :=p.Vv. /R fox =) filx +1) Tt
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The L? bounds

| BHT(fo, fOllLr®) Spo.pi Ifollroyll fillLriwy Yo, fi € S(R; C),
(1.1)

with pg, p1 € (1, 0oland p € (2/3, o0) suchthat p~! = p0_1+p1_1,were first proven

by Lacey and Thiele [28,29]. Their proof extended techniques developed by Carleson
and Fefferman in their proofs of Carleson’s theorem on the almost-everywhere conver-
gence of Fourier series [8,17]. These techniques are now referred to as ‘time-frequency’
or ‘wave packet’ analysis. In order to streamline and modularise these techniques, Do
and Thiele developed a theory of ‘outer-L?’ spaces, yielding proofs of L? bounds for
the BHT in which the key difficulties are cleanly compartmentalised [16].

The outer- L? technique is not applied directly to the BHT, but rather to its associated
trilinear form BHF, given by dualising with a third function f; € . (R; C):

d
BHF(fo. f1. f2) 3=/RP-V-/Rfo(x—t)fl(X+t)f2(X)7th- (1.2)

For pg, p1, p € [1, oc], the estimate (1.1) is equivalent to the bound

2
|BHF(fo. fi. )| Spoprop | [ 1l Yoo fi. fr € SR C). (1.3)
u=0

The trilinear form BHF is a nontrivial linear combination of the Holder form (which
satisfies the desired L? bounds by Holder’s inequality) and another trilinear form:

/R fol)10) fo(x) e = = BHE(fy, . f2)

/R3 ELfolen — =1 ) ELAN, m + 171, 1) ELf21(x, =20, 1) dx dn di(q 4)
)

[ Bolfolr ) A, ) Eal ) d

Here Ri = R x R x (0, 00) is the extended phase plane, which parametrises the
underlying translation, modulation, and dilation symmetries of BHF. The functions
&l fu] are representations of the functons f,, € . (R; C) as functions ]Ri — C. We
refer to £ as an embedding map; the modified embedding maps &, differ from £ by a
change of variables. '

The outer-L? technique factorises L? bounds for the trilinear form in (1.4) into a
chain of inequalities:

’/R3 Slfol&LNTELfldxdnde| S I&LfolErlfilEalf2IllLier st

! The precise definitions of £ and £, are not important for this introduction. [16, (6.1)] gives one possible
definition.
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2 2
S [Tt rdlpegms, < TT 1l

u=0 u=0

The first inequality is a Radon—Nikodym-style domination; the classical integral over
Ri is controlled by an iterated outer-L" quasinorm || - || LIELS! This quasinorm is

defined with respect to certain outer measures & and v on R>, along with a size
S! on functions on Ri_, which measures functions on distinguished subsets of Ri_.
The second inequality is a Holder inequality for the iterated outer-L? quasinorms.
This involves further sizes S,, u € {0, 1, 2}, which are connected to the size S 1 by a
‘size-Holder’ inequality. The first two inequalities follow from general properties of
outer-L? spaces. The third inequality follows from the bounds

IEulfMpregaes, S NfllLmm VS €S R0, (1.5)

which carry most of the difficulty of the problem. These are modulation invariant Car-
leson embedding bounds, so named because the operators &£, are modulation invariant
in the sense that

Eule™ 8 F(D1(x, 1, 8) = Eul F1(x, 1 + &, 9),

and the outer-L” quasinorms || - || Lhugdes, are invariant with respect to translation in

the second variable.? These bounds do not follow from general properties of outer-L?
spaces, making them an interesting object of study in their own right. The abstract
outer-L? theory offers one useful reduction in this direction: to prove the bounds (1.5),
it suffices to prove weak endpoint bounds and argue by an outer-L” version of the
Marcinkiewicz interpolation theorem.

In this paper we consider functions f: R — X valued in a complex Banach space
X. Banach-valued analysis has a rich history which we do not attempt to summarise
here; we simply point the reader to the recent volumes [19,20]. Embedding bounds
from the Bochner space L? (R; X) into outer-L? spaces on the upper half-space R x
(0, o0) have been proven by Di Plinio and Ou [15], with applications to Banach-
valued multilinear singular integrals; the upper half-space parametrises translation
and dilation symmetries, but not modulation symmetries. We would like to prove such
embedding bounds into outer-L? spaces on R x R x (0, 00), in order to incorporate
modulation invariance.? As a first step we prove these for a discrete model of the real
line—the 3-Walsh model—in which many technical difficulties in time-frequency
analysis are removed, while the core features of the analysis remain.

2 These embeddings are also translation and dilation invariant, as are classical Carleson embeddings.

3 Between the submission and acceptance of this paper, we successfully proved such embedding bounds
[1], establishing L?-bounds for UMD-valued bilinear Hilbert transforms. The bounds for bilinear Hilbert
transforms, and more general multilinear Fourier multipliers, were simultaneously proven by Di Plinio, Li,
Martikainen, and Vuorinen [13] using a different method.
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In the 3-Walsh model, the real line is replaced by the 3-Walsh group

W =W;:= {x € H Z/37 : [x], = 0 for n sufficiently large}, (1.6)

nez

where [x],, denotes the n-th component of x, and with group operation inherited from
the infinite product. Up to measure zero, the Haar measure on W can be identified with
the Lebesgue measure on [0, 00), and the group operation on W corresponds to ternary
digitwise addition modulo 3 (i.e. ternary digitwise addition without carry) on [0, 00).
The dual group of W can be identified with W itself, and the Walsh—Fourier transform
of the characteristic function of a triadic interval is again such a characteristic function
(up to a suitable Walsh modulation). Thus one can construct ‘Walsh wave packets’,
supported in a given triadic interval of [0, co), with frequency support in another given
triadic interval. In this way, W supports an idealised time-frequency analysis that is
not possible on R, as a compactly supported function on R cannot have compactly
supported Fourier transform.

We work with the 3-Walsh group, although the 2-Walsh group (defined by replacing
3 by 2 in the definition) is more commonly used in the literature. We have made this
choice because the 3-Walsh group leads to a more natural discrete model of BHF
than the 2-Walsh group. Our arguments work equally well for any choice of integer
parameter greater than or equal to 2.

In our application of the 3-Walsh model, the role of the extended phase plane Ri is
taken by the set 3IP of all tritiles: i.e. the set of all rectangles P = Ip x wp of area 3 in
[0, 00) x [0, c0) (identified with W x W) whose sides are triadic intervals. The tritile
P roughly corresponds to the point (xp, &ép, |Ip|), where xp and &p are the centres of Ip
and wp respectively. Each tritile is split into three tiles P, = Ip x wp,, u € {0, 1, 2}—
i.e. rectangles of area 1 with triadic sides—all with the same time interval Ip, and
to each of these tiles is associated a Walsh wave packet wp,: W — C, supported
in Ip with frequency support in wp,. The embedding £[ f]: 3P — X3 of a function
f: W — X is given by integrating f against the three wave packets corresponding
to a given tritile P, and collecting the results in a triple

ELFIP) = ((f3 we,)) yepo.r 01 (1.7)

There are two equivalent ways of looking at this embedding: either as an X>-valued
function on tritiles, or as an X-valued function on tiles, where we write

ELFIP) = (frwp) = ELFIP)u,

where P is the unique tritile containing the tile P, and u is the index such that P = P,,.
Both viewpoints are handy, and we switch between them freely.

The main results of this paper are the following embedding bounds. The Banach
space assumptions (UMD, r-Hilbertian) are explained in Sect. 3, and the relevant outer
structures on 3P in Sect. 4. The sizes S are also defined in Sect. 4; they depend on
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the Banach space X appearing in the statement of the theorem, although this is not
apparent from the notation.

Theorem 1.1 Let X be a Banach space which is UMD and r-Hilbertian for some
r € [2,00). Then for all convex sets A C 3P of tritiles, the following embedding
bounds hold.

e Forall p € (r, ),
|14 €011 ||L5§ SUflieeew.xy  Vf € L (W; X). (1.8)
e Forall p e (1,00) and all g € (min(p, r) (r — 1), 00),
|14 &1 ”LSLjﬁS S Iflleeew:xy YV € S (W; X). (1.9)

The implicit constants in the above bounds do not depend on A.

The set of exponents for which the embedding bounds (1.9) hold is sketched in Fig.
1; in the dotted region, the iterated embedding bounds basically correspond to the non-
iterated bounds. For p < r we only have embeddings into iterated outer-L” spaces;
such behaviour ‘outside local L"’ necessitated the introduction of iterated outer-L”
spaces by the second author [38].

Let us now discuss Banach-valued versions of the trilinear form BHF. Consider a
triple of Banach spaces (X¢, X1, X2) and a bounded trilinear form

M: Xo x X; x X — C. (1.10)

With respect to this data we define

d
BHFn(fo, f1. f2) 1=P-V-/R/Rn(fo(x—t),fl(X+t),f2(X))Ttdx

for f, € SR; X,), u € {0,1,2}. The first LP-bounds for BHF; were proven
by Silva, in the case Xo = €8, X| = €2, X, = (&' for R € (4/3,4), with T
the natural product-sum map [36, Theorem 1.7]. The set of allowed Banach spaces
was extended by Benea and Muscalu using a new ‘helicoidal method’ [2,3], and by

Fig.1 Exponents (p, ¢) for 1
which (1.9) holds q
p € (1,00)
L q € (min(p,r)’(r — 1), 00)
1]
T
1

S
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Lorist and Nieraeth by Rubio de Francia-type extrapolation methods [32,33] relying
on weighted estimates for BHF as proven for example in [10,11]. One limitation of
these results is that they only hold when the spaces Xo, X1, X» are Banach lattices,
excluding interesting examples such as the Schatten classes C” and more general
non-commutative L? spaces. It remains an open question as to whether there are any
L?-bounds for BHF; without this limitation.

Asacorollary of Theorem 1.1, we prove L”-bounds for the 3-Walsh model of BHF
without assuming any lattice structure. This model is the tritile form A, defined by

An(fo, f1, f2) == Z H((fo; wp,), {(f1; wp,), (f2; sz))llPl

Pe3P

= > 1(ELfIPo), ELAIP, ELLIP)) el

Pe3P

(1.11)

for f, € Z(W; X)), u € {0, 1,2}.%

Theorem 1.2 Let (X, )uc{0,1,2) be UMD Banach spaces, such that each X, is r,-
Hilbertian for some r, € [2,00), and let T1: Xo x X| x X, — C be a bounded
trilinear form. Given any Hélder triple of exponents (py)ueo,1,2) € (1, oo)3 satisfying

2
MX:(:) ll’l(pu, ru) (ru — 1) 17 (112)

we have the bound

2
IAn(fo. fro IS T W fullereewxy Yo € S (W: X,).
u=0

The region of exponents ( pu)i:O for which this theorem holds (more precisely, the
region of their reciprocals) is characterised as the interior of a polygon in Sect. 6.1. This
region is only nonempty when the Hilbertian exponents (ru)i=0 are jointly sufficiently
close to 2, in the sense that

L? bounds for the Banach-valued quartile form (the 2-Walsh analogue of Ap)
were first established by Hytonen, Lacey, and Parissis [23]. Their assumptions on the
Banach spaces X, are very similar to ours—possibly equivalent, although this is not
known—and the resulting range of exponents in their L” bounds are the same as ours

4 Itis not obvious that the sum on the right hand side converges absolutely; see [23, Lemma 5.1] for a proof
of this convergence for the quartile form, which will be discussed later in the introduction. Of course, the
absolute convergence follows from our theorem.

Birkhauser



Journal of Fourier Analysis and Applications (2020) 26:53 Page7of 54 53

when restricted to the reflexive range (see Sect. 6.1).% Banach-valued time-frequency
analysis was initiated by Hytonen and Lacey in their work on the Carleson operator, and
continued with their work with Parissis on the Walsh model of the variational Carleson
operator [21,22,24]. We have taken substantial inspiration from these papers.

The iterated embeddings of Theorem 1.1 imply not only L? bounds for the tritile
form, but also sparse domination. The connection between sparse domination and
Carleson embeddings into iterated outer-L? spaces was first shown by Di Plinio, Do,
and the second author [12]. A collection of intervals G in W is sparse if

1
1G5 == sup — > " |J| < o0
1cw | et
Jcli

where the supremum is taken over all intervals I C W (see [31, §6] or [25] for a proof
that this is equivalent to the more familiar definition of a sparse collection).

Theorem 1.3 Let (Xy)ue(0,1,2), (Fuluc{o,1,2), and I1 be as in Theorem 1.2. Let
(Pu)uco.1,2 be any triple of exponents satisfying (1.12). Then

2 1/ pu
[An(fo. f1. f2)I < sup Z 1] l_[ (]{ ||fu||[;{;) Ve S (W; Xy)

”g”spfl 1€G u=0
where the supremum is taken over all sparse collections of intervals G.

The term appearing on the right of the bound of Theorem 1.3 is referred to as a
sparse form. It is straightforward to show that sparse forms satisfy the bounds

2 1pa 2
ST 1fdP) 7 S 06y [T 1 full 7
1
u=0

IegG u=0

for any Holder triple of exponents (p,)ue(0,1,2) With p, > p,. Furthermore, sparse
forms satisfy various weighted bounds, which we do not pursue here; for more infor-
mation see for example [30,31,33].

Let us return to the assumptions of Theorem 1.2: we consider three UMD Banach
spaces (X,),=0,1,2, each of which is r,-Hilbertian, linked with a bounded trilinear
form IT: X x X| x X — C. There are a few natural examples that one should keep
in mind:

e Let X be a UMD Banach space which is r-Hilbertian. Then the dual space X* is
also UMD and r-Hilbertian, and we can consider the ‘duality trilinear form’

Mm: X x X*xC— C, I(x, x*, 1) == Ax™(x).

5 It was pointed out to us by the anonymous referee that the sparse domination obtained in Theorem 1.3
implies estimates outside the reflexive range, and fully recovers the range of estimates obtained in [23].
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Since C is UMD and 2-Hilbertian (i.e. Hilbert), the corresponding region of expo-
nents in Theorem 1.2 is nonempty provided

2+1 {
p— _>,
r 2

i.e. when r < 4.

e Consider a Holder triple of exponents rg, r1, 72 € (1, 00), so that the Lebesgue
spaces L™ (R) are UMD and max (r, r],)-Hilbertian, and there is no exponent r <
max(ry, r},) such that L™ (R) is r-Hilbertian. Consider the ‘integration trilinear
form’

IT: L(R) x L""'(R) x L"*(R) — C, I(f, g, h):= / f)g(x)h(x)dx.
by

Then Theorem 1.2 would yield a nontrivial region of exponents provided that

Zmax(ru, AR
u

But since ), r, = 1, this occurs only if max(r,, r},) < r, for some u, which is
impossible. Thus this trilinear form never fits into our framework. This is in stark
contrast with the results of Benea and Muscalu, who obtain bounds for BHF
for this trilinear form for any Holder triple ro, r1, r2 with ro,7; € (1, oo] and
ro € [1, 00) [2]. The reason for this discrepancy is our reliance on UMD methods.

e On the other hand, replacing R with N in the preceding example, one can define
the integration trilinear form on €0 x €' x £’2 provided that ;! > 1. Thus
this trilinear form fits into our framework provided that 3" 7! > 1 and r, > 2 for
each u. The same holds when each £« is replaced by the Schatten class C'* and IT
is replaced by the ‘composition trilinear form’.

Here is a brief overview of the paper. In Sect. 2 we introduce the basics of the
Walsh group W and the associated time-frequency analysis. In Sect. 3 we discuss
various Banach space properties and their analytic consequences. In Sect. 4 we set up
the framework of outer structures and outer-L” spaces. Of particular importance are
the size-Holder inequality (Proposition 4.12) for the ‘randomised’ sizes, and the size
domination theorem (Theorem 4.15), which lets us control the randomised sizes by
a simpler ‘deterministic’ size. Section 5 is devoted to proving Theorem 1.1. Crucial
to these arguments is a basic tile selection algorithm given in Proposition 5.1. This
is a simpler version of a more familiar ‘tree selection algorithm’ often used in time-
frequency analysis; the simplification is thanks to the aforementioned size domination
theorem. Finally, in Sect. 6, we deduce L? bounds and sparse domination for the tritile
form. Section 7.1 is an appendix, in which we sketch an alternative method using R-
bounds and the RMF property; this requires additional Banach space assumptions, but
the proof is a bit more direct.

Birkhauser



Journal of Fourier Analysis and Applications (2020) 26:53 Page9of54 53

1.1 Notation

The letter W will always stand for the 3-Walsh group W3; we always write W, when
we want to use a different parameter p (see Sect. 2). For a Banach space X and
p € [1, 00], L?(W; X) denotes the Bochner space of strongly measurable functions
W — X such that the function x — || f(x)||x is in the usual Lebesgue space L” (W).
For technical details on Bochner spaces see [19, Chapter 1]. When I C W is an
interval and f € L{’OC(W; X), we let

1 1/p
I fllerx) = <m/1 ||f(X)||§dX> (1.13)
denote the L”-average, and

My f(x) :==supllfller;x)y VxeW (1.14)

I>x

denote the triadic p- maximal function; the supremum is taken over all intervals / € W
containing x. For f € L1 (W: X) we let

loc

(f)r = m/f(x)dxeX

denote the average, of f on I. For f € . (W; X) and g € ./(W; C) let

(f; 8 1=/ f(x)gx)dx € X.
%

We say that a triple of exponents (p,)uefo,1,2) With p, € [1, oo] is a Holder triple
if Zu =0 Pu =1

Throughout the paper, we use (&,),ca to denote a sequence of independent
Rademacher variables (i.e. random variables that take the values 4=1 with equal prob-
ability), indexed over some countable indexing set A. It never matters precisely which
probability space these Rademacher variables live on. We denote the expectation over
this probability space by E.

2 Walsh Time-Frequency Analysis

In this section we introduce the Walsh group W and the extended Walsh phase plane.
In particular we introduce tiles, wave packets, tritiles, trees, and strips; none of this
material is new; we include it here for the convenience of the reader, and to fix notation.
In Subsect. 2.3 we introduce the defect operator, which is an important technical tool
in our analysis.
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2.1 The Walsh Group

Fix an integer p > 2. The Walsh group Wy, is

Wy = [x e [Tz/vz: Ixl < 00}, (2.1)

nez

where |x| = max{p": [x], # 0} and [x], is the n'™ component (‘digit’) of x. The
group operation + is the digit-wise addition in Z/pZ, and the map (x, y) — |[x — y|
is a translation invariant metric on Wy, giving Wy, the structure of a locally compact
abelian group, and thus guaranteeing the existence of a Haar measure on W,. We
normalise this measure so that |B{(0)| = 1, and it follows that

By (x)| =p"  Vx € W,. (2.2)

As explained in the introduction, there is a correspondence between the Walsh
group and the non-negative reals [0, 0o) given by the surjective map

Wy 3 x Z[x]np” € [0, 00),

nez

which is injective up to a set of measure zero. The pullback of the Lebesgue measure
by this map is the Haar measure on Wy, and intervals in [0, 00) correspond to balls in
Wy,. Thus we often refer to Walsh balls as intervals.

Let X be a Banach space. We say that a function f: W, — X is Schwartz, denoted
f e S (Wy; X),if there exists N > Osuch that f is supported on B~ (0) and constant

on any interval I with |I| < p~".Forall p € [1, 00), the Schwartz functions are dense
in LP(Wy; X).

The dual group of Wy, can be identified with W, itself, and the characters of W,
are the Walsh exponentials

exp; (x) = (@)L=l gy g e W, (2.3)

The Walsh—Fourier transform of a function f € L! (Wy; C) is thus
7 = %W fexpe () dx V& € Wy, 2.4)
P
and we have the Plancherel identity

Fe7@dE = /W FZ@dx  Vf.g e S Wy C).
p

Wy

Birkhauser
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Consider the modulation, translation, and dilation operators on functions f: Wy, —
C, given by

Mod,, f(x) := exp, (x) f(x) vn e Wy,

Try f(x) = f(x —y) Vy € Wy, 2.5)
Dily f(x) :=p"" f(p™"x) Vn € Z,
where [p™"x]; := [x]j4, for all n, j € Z. It follows from the definition of the

Walsh—Fourier transform that

Mod, f = Tr, f
Tr, f = Mod, f Vf e .S Wy C). (2.6)

—

Dilyr f = p ™" Dily-n f
Given two intervals I, I’ C W, it holds that
INI'#4p = ICIl'orl CI.

This is a familiar property of p-adic intervals in [0, co). Each interval has p child
intervals {cho (1), chi({), ..., chy_1(1)} = ch(J) given by

ch;(I) = {x € I': [x]qog, |1p—-1 = J}- 2.7

In the remainder of the paper we will work with the case p = 3, and we will
write W := Ws.

2.2 The Extended Walsh Phase Plane

Strictly speaking, the extended Walsh phase plane is {(x, £,3") e Wx Wx R : n e
7} where each point (x, &,3") € W x W x R represents the time x, the frequency
&, and the scale 3”. We can identify each point (x, &, 3"") with the rectangle B3 (x) X
B3-n(§) € W x W; this provides for a more graphically intuitive way of thinking
of time-frequency localisation. This identification is not injective, but it turns out
that that this failure of injectivity correctly encodes the ‘uncertainty principle’ i.e.
the impossibility of determining both position (in time) and frequency to an arbitrary
scale.
We thus introduce the notion of a tile.

Definition 2.1 (Tiles) A tile is arectangle P = Ip X wp in W x W of area 1, such that
the sides Ip and wp are intervals. We call Ip the time interval and wp the frequency
interval of P. For each tile P there exist unique xp, Ep € W and n € Z such that

Ip = By, (xp), [xp]lj = 0for j <n,

. (2.8)
wp = B, -1(€p), [ép]lj =0forj < —n.

Birkhauser
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We call x p the centre of the tile, and &p the frequency of the tile. We denote the set of
all tiles by PP.

To each tile P we associate a wave packet wp, which is a C-valued function
supported in /p with frequency support wp. In the time-frequency sense, the wave
packet wp is localised to P.

Definition 2.2 (Wave packets) Given a tile P € P, the wave packet associated with P
is the function

wp(x) = MOng TI‘xP Di1|1P| ]lBl(O) ()C) = |Ip|71 expsp ()C)Il]P (x) (2.9)
This is the unique function, up to multiplication by a unimodular constant, such that
sptwp = Ip, wp = wp, and ||wp||L1(W)=1. (2.10)

Remark 2.3 1t is convenient to identify wave packets with tiles, and thus to consider
the translation, dilation, and modulation operators (2.5) as acting directly on tiles, so
that for example

Modz P = P <= Mods wp = c wp' for some |c| = 1.

We could equivalently define our wave packets with an arbitrary choice of unimodular
constant out the front; all the statements we make about wave packets will be invariant
under this transformation. In essence, what is most important is not the wave packet
itself, but the subspace of L?(W; C) that it spans.

Simple support (and Walsh—Fourier support) considerations show that two tiles
are disjoint if and only if their associated wave packets are orthogonal. More refined
statements can be made about the connection between tiles and wave packets. For
example, a union of disjoint tiles | J; P; corresponds to the subspace of L*(W; C)
spanned by the pairwise orthogonal wave packets (wp,);, and this subspace does not
depend on the specific representation of | _J; P; as a disjoint union of tiles. In particular,
if a tile P is contained in such a union, then the wave packet wp can be written as
a linear combination of the wave packets w p,. This is made precise in the following
lemma.

Lemma 2.4 (Basis expansion of wave packets) Let (P;);eq1,..., N} be a finite collection
of pairwise disjoint tiles. Then for any P C U,N: | Pi it holds that

N
wp =Y (wp; wp)wp|Ip,]. @.11)
i=1
Proof We may assume that PN P; # @ foralli € {1, ..., N}, for otherwise we would

have (wp; wp,) = 0 and P; would not contribute to the right hand side of (2.11).

Birkhauser
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If Ip, C Ip C Ip; fori # j then P; N P; # {, contradicting the assumption, so
either Ip D Ip, foralli e {1,..., N}orlIp C Ip foralli € {I,..., N}. We consider
only the first case, as the proof of the second is similar. Write

N

N
Z wp; wp)wp,|Ip,| = Modg, » "(Mod_¢, wp; Mod ¢, wp,) Mod_¢, w1, |
i=1 i=1
N
— -1 . —1
= Modg, |1p] ZUIIP’ MOdEPl- ~&p Pl ]llP,- ) MOdEP,- —&p ]111’,-
i=1
N

= Modg, |1p|~" Z(llp; eXPgp, —gp (¥ — xP,~)|1P,~|_l]llpl.)expgpi_gp(x —xp) 1y,
i=1

N
=Modg, |1p|™" Y (L1p: 115, |7 sy V1 -
i=1

The third identity comes from the fact that wp C wp, and thus [§p, — &p| < [Ip -1,
so that by (2.3) it holds that

expgpi_sp(x —xp) =1

Since the intervals (Ip,);e(1,..., Ny partition Ip, we have

,,,,,

N
Z(llp; IIP,-I_IIIIPi)ILIPi =1y,
i=1

completing the proof when I/p, C Ip forall i. O

The expression (1.11) of the tritile form involves multiplication of ‘nearby’ wave
packet coefficients of three separate functions. This ‘nearness’ of tiles is encoded by
grouping triples of frequency-adjacent tiles into tritiles.

Definition 2.5 (7ritiles) A tritile is a rectangle P = Ip x wp of area 3, such that
the sides /p and wp are intervals. As with tiles, for every tritile P there are unique
xp, &p € W and n € 7Z such that

Ip = B3 (xp) [xp]; =0forj <n

. (2.12)
wp = By ni1(&p) [&p]j = Oforj < —n+1.

We denote the set of all tritiles by 3P. Every tritile P can be written in a unique way
as a disjoint union of 3 tiles with time interval Ip; these tiles are given by

P, := Ip x chy(wp), Vv € {0, 1,2}. (2.13)

Birkhauser



53 Page 14 of 54 Journal of Fourier Analysis and Applications (2020) 26:53

P,
Py

Py

P p

Fig.2 A tritile, the horizontal splitting, and the vertical splitting

Conversely, for every tile P, there is a unique tritile P such that that P = P,, for some
v € {0, 1, 2}. This splitting of P into tiles is the horizontal splitting; there is also a
vertical splitting

P! :={J x wp : J € ch(])} (2.14)

that we will use less often.
The horizontal and vertical splittings are sketched in Fig. 2.

Remark 2.6 1t is occasionally useful to identify the tritile P with the set of correspond-
ing tiles {Pg, P71, P>}, and to consider these tiles as ‘subtiles’ of P. Furthermore, given a
Banach space X and a triple-valued function on tritiles F: 3P — X3, we can identify
F with an X-valued function on tiles F: P — X defined by

F(P) = F(P),,

where P € 3P and u € {0, 1, 2’}V are uniquely determined such that P, = P. We will
abuse notation and write F = F'.

We consider 3P as being the ‘correct’ representation of the extended Walsh phase
plane, and for us it plays the role that Ri plays for time-frequency analysis on the real
line, as explained in the introduction.

One of Fefferman’s (many) innovations in his proof of Carleson’s theorem was the
introduction of a partial order on tiles. Using this order one can define trees, which
represent sets of tiles that are frequency-localised at a certain ‘top frequency’, with time
restricted to a given interval. On these subsets, time-frequency analysis is essentially
reduced to Calderé6n—Zygmund theory.°

Definition 2.7 (Order and trees) Given two tritiles P and P, we say that
P <P if  Ipr C Ip and wpr D wp. (2.15)
The tree with top P is the collection of tritiles

T(P) :={Q € 3P: Q < P}. (2.16)

6 See for example Proposition 3.4, which controls L” norms of randomised sums (the Banach-valued
analogue of square functions) of projections of a function f onto a tree 7' in terms of | £l .
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Given a tree 7 we denote by Pr the unique tritile such that T = T (Pr). We write
It := Ip;, wr := wp;, X7 = xp;,and &7 = &p,. The collection of all trees is denoted
by T. For each u € {0, 1, 2} the u-component of T is given by

T" :={QeT: wr Nwq, # 9},

so that Py C T" for all u € {0, 1, 2}, and the sets 7" \ {Pr} partition 7"\ {Pr}.

Remark 2.8 Given a tile P and a tree T, it will be useful to write P € T to mean
that P € T, where P is the unique tritile containing P as a subtile (in the horizontal
decomposition).

Another important class of subsets are the strips, which consist of tiles with time
restricted to a given interval, with no restriction on frequency. These play an important
role in the construction of iterated outer-L? quasinorms.

Definition 2.9 (Strips) Given an interval I C W, the strip D = D(I) with top I is the
collection of tritiles

D) ={Pe3P:Ip C I}
Given a strip D we denote by Ip the unique interval such that D = D(I). The
collection of all strips is denoted by .

Finally, we define the notion of convexity for sets of tritiles.

Definition 2.10 (Convex sets) A set of tritiles A C 3P is convex if P,P’ € A, Q € 3P,
and P < Q <P/ imply Q € A.

Note that trees, strips, and their complements are convex, and that the intersection
of two convex sets is convex.

2.3 The Embedding and the Defect

Consider a Banach space X and a function f: W — X. Recall from the introduction
the embedding E[ f]: P — X, defined by

ELFIP) = (f:wp).

A general function F: P — X cannot be realised as an ‘embedded function’
F = £&[f], as the wave packet coefficients (f; wp) are not independent. This lack
of independence is codified by the relations in Lemma 2.4. We use these relations to
construct a ‘defect operator’, which measures how far a function F: P — X is from
being an embedded function.

Definition 2.11 (Defect operator) Given a Banach space X and a function F: P — X,
the defect 0F : P — X is given by

OF(P) = F(P) — Z F(Q)wg; wp)llgl (P €P) (2.17)
QeP?
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where P € 3P is the unique tritile containing P, and P7 is the vertical splitting of P
defined in (2.14).

The defect operator satisfies

[PF(P)lIx S IF(P)x + Z I F (D) x (2.18)
QeP?

and, in virtue of Lemma 2.4, if F = &[f] for some f: W — X then 0F = 0.
In the following proposition, we show how a function F': P — X can be decom-
posed as the sum of an embedded function and its defect.

Proposition 2.12 (Function reconstruction) Let T be a tree, and let P be a tile with
P € T (recall from Remark 2.8 that this means P € T, where P is the unique tritile
with P € P). Then for all N € N it holds that

F<P>=aF(P>+< > aF(Q>wQ|1Q|;wP>
QeT
[Ip|>11g|=37N|Ip|

W X
QeT
l1g|=3"NtD1p]|

(2.19)
F(Q)wgllgl; wP>-

Proof Weinducton N € N.If N = 0 then the result follows immediately by definition
of DF, as the first sum is empty and the condition in the second sum is a rewriting of
the condition Q € P'.

Let us show that if (2.19) holds for N then it also holds for N + 1. Apply the result
with N = 0 to each tile in the second sum to obtain

> F(Q)wollgl wp)
QeT
[1o|=3=NFD|1p|

= ) <0F(Q)+ > F(Q/)<wQ/|1Q/|;wQ>)<wQ|1Q|;wp>

QeT Q'eT
[Hol=3=N*tD1p| 11g/1=3~ N |1p|
=I+< > FQwollgl: ] <wp;wQ>wQ|1Q|>
Q'er QeT
11g/1=3~ N |1p| [g|=3"N+D1p|
=I+< > F(Q/)wa|IQf|;wP>
QeT
[y =3+ 1p|
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where

L= Y F(Q(wollglwp);
QeT

[o|=3"N*D1p|

where the last identity holds since the tiles Q € T with [Ig| = 3=WV4D| ]| are
disjoint and cover P. Plugging this into (2.19) for N gives the statement for N + 1 as
required. o

Remark 2.13 We have remarked that 0F = 0 if F = £[f] for some f: W — X. A
similar result is true if F' is not precisely an embedded function, but rather a ‘cut-off’
embedded function; for this result we need to think in terms of tritiles rather than
tiles. If F = &[f] and A C 3P, then 0(1 4 F)(P) # 0 only if P happens to be on the
“boundary” of the set A; that is, if P € A and there exists Q < P with |Iq| = |Ip|/3
such that Q ¢ A, or if P ¢ A and there exists Q < P with |Ig| = |/p|/3 such that
Q € A. A crucial observation is that if A is convex, then for any fixed x € W there
exist at most two tritiles P on the boundary of A with x € Ip.

3 Analysis in Banach Spaces

The harmonic analysis of functions f: W — X valued in a Banach space X exhibits
phenomena that are not present in the scalar case X = C. Generally techniques that
work for scalar-valued functions require geometric assumptions on X in order to
have X-valued extensions. The most famous of these geometric assumptions is the
UMD (Unconditional Martingale Differences) property, which we discuss in Sect. 3.2.
We will also require the g-Hilbertian property (also referred to as the 6-Hilbertian
property in the literature). Before discussing these geometric assumptions we give
a short introduction to Rademacher sums, a crucial tool in Banach-valued analysis
without which not much can be said.

A relatively complete introduction to Banach-valued analysis is the incomplete
series [19,20]. The reader will benefit from having a copy of these references at hand
while reading this paper.

3.1 Rademacher Sums

A great deal of scalar-valued harmonic analysis is connected with square functions;
that is, functions of the form

N 1/2
> <Z|fn(t)|2) vieR
n=1

where (f,)ne(1,..., Ny is a sequence of C-valued functions on R (for example). If X is a
Banach lattice (or in particular, a function space), then for all finite sequences (x;) rllv=1
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in X one can make sense of the quantity

N 1/2
(Z |xn|2> ex
n=l1

as an element of X. However, for general Banach spaces X, this is not possible. The
correct X-valued analogue of a square function is a Rademacher sum, which is a

quantity of the form
=

where (x,,) ;]1V=1 is afinite sequence in X, and where (sn),'lv=1 is asequence of independent
Rademacher variables on some probability space €2, i.e. random variables taking the
values +1 with probability 1/2. When X is a Banach lattice with finite cotype (for
example, if X = LP(E) for some o-finite measure space &, with p € [1, 00)), then
Rademacher sums are equivalent to norms of square functions; that is,

N 1/2
= (35mr)
X n=1

for all finite sequences (x,)ne(1,...,~) in X. This is the Khintchine-Maurey theorem
[20, Theorem 7.2.13]. In this paper we do not work with Banach lattices, so (other
than this paragraph) we do not discuss square functions; only Rademacher sums.

Here we mention two particularly important results that allow us to manipulate
Rademacher sums. The first lets us replace the expectation in a Rademacher sum with
an LP-expectation for any p € (0, 00); the second lets us pull out bounded scalar
coefficients in a Rademacher sum. We will use these results throughout the paper,
often without mention. For proofs see [20, Theorems 6.2.4 and 6.1.13].

E do,

X

N
D e
n=1

N
Z en(@)xn
n=1

E (3.1

N
> e,
n=1

X

Theorem 3.1 (Kahane—Khintchine) Let X be a Banach space. For all finite sequences
()c,,)r]:]:1 in X and all p € (0, 00), we have the equivalence

pN\1/p
- (E ) (32)
X X

with implicit constant independent of N.

E

N
D enn
n=1

N
Z en(w)xy
n=1

Theorem 3.2 (Kahane’s contraction principle) Let X be a Banach space. For all finite
sequences (xn)fj:l in X and (a,,)flv=1 in C, we have

E , 3.3)

X

N
E EnlpXn
n=1

S llallocE
X

N
§ EnXn
n=1
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with implicit constant independent of N.

3.2 The UMD Property

As already mentioned, the most important of our geometric assumptions is the UMD
property. It is natural to assume this property when doing Banach-valued harmonic
analysis, as a Banach space X is UMD if and only if the Hilbert transform extends
to a bounded operator on L? (R; X) for all p € (1, 0o) [5,6]. The classical reflexive
function spaces, for example L”-spaces, Sobolev spaces, and Triebel-Lizorkin and
Besov spaces, are all UMD. However, there are also important UMD spaces that are
not function spaces (or not even Banach lattices); in particular, non-commutative L?”-
spaces, including the Schatten classes CP (see [34, Chapter 14] and [19, Appendix
D]). For more exposition on UMD spaces see for example [7,19,34]. We recall one
possible definition of the UMD property in terms of Haar decompositions.

For every dyadic interval J = [m2", (m + 1)2") C R, n,m € Z, define the
L'-normalised Haar function

hy = 1J1" 1y — 1), (3.4)
where Jo and J; are the left and right halves of J = Jy U Jy, i.e.
Jo = [m2", @m + D2" Y, Ji :=[Cm + D2"', (m + 1)2"). (3.5)

It is straightforward to see that (hy; h ;) = O unless J = J’, and thus

> ai(fihhld|

JCl[o,1)

= legeo Vf e L*([0,1);C) (3.6)
L%(I;C)

for any finitely-supported sequence of signs ay € {—1, 1}, where the sum is over all
dyadic intervals J C [0, 1). When L?is replaced with L? for some p € (1, 00), the
estimate (3.6) still holds, with a constant depending on p (although naturally the proof
above, being reliant on orthogonality, does not extend to p # 2). This motivates the
following definition.

Definition 3.3 A Banach space X has the UMD property if there exists p € (1, 00)
such that for any f e L”([0, 1), X) and any finitely-supported sequence (a;) sco,1)
of signs, it holds that

> ai(fihahgld|

JClo,1)

S fllLeqo,ny,x) 3.7
LP([0,1); X)

where the sum is over all dyadic intervals J C [0, 1).

If (3.7) holds for one p € (1, 00), then it holds for all p € (1, co) (with a different
constant) and with [0, 1) replaced by any dyadic interval (see [19, Theorems 4.2.7 and
4.2.12].
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The Haar functions are in fact 2-Walsh wave packets associated to T! (31 (0)2), SO
the bound (3.7) can be interpreted as unconditionality of a tree projection operator. In
the 3-Walsh case, we use the following randomised version of (3.7); the proof is a bit
harder than the 2-Walsh case because the tree projections cannot be directly related
to martingale transforms. The idea is to reduce to the tree 7' (B 0)2) by modulation,
translation, and dilation, and then to reduce matters to a result of Clément et al. [9]
which has already done the hard work of relating 3-Walsh—Fourier projections to
martingale transforms.

Proposition 3.4 Let p € (1, 00) and X be a UMD Banach space. Then for all trees T
andall f € LP(It; X) we have

2

Z Z ep, (f5 wp,)wp, |Ip]

u,v=0PeT"
u#v

E SUf ey x)- (3.8)

Lr(Ir;X)

Proof First we reduce to consideration of the tree 7} := T (B1(0)?). Fix an arbitrary
tree T. Define the ‘lacunary tiles’ associated with 7T to be the set of tiles

2 2
T = | JPy:PeT) = JP,:PeT. & ¢ wp,).
u,v=0 v=0
u#v

The lacunary tiles associated with 7' can be related to those associated with 77 by the
relation

Dil|;, -1 Tr_y; Mod_g, TR = T,

with dilation, translation, and modulation operators acting on tiles as in Remark 2.3.
Applying these operators to the wave packets appearing in (3.8) we obtain

2

Dil -1 Tr_yp Mod &, > > ep, (f; we,)we, | Ip]
u,v=0PeT¥
uF£v

> er{fiwp) Diljyy -1 Ty Mod g wp |1p|
PeThe

= Y apep(Diljy 1 Try, Mod g, f1wp) wp |Ip|
peTf®
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for some unimodular constants ap. Supposing that (3.8) holds for 77, the contraction
principle (3.3) yields that

2
(I 7P| DT D e, (s we, )we, Tl
u,v=0PeT* LP(IT;X)
u#v
2
=E| Y > apep,(Dil -1 Tr_y; Mod g, f; we,)we, |Ip|
u,v=0PeT}" LP(B1(0); X)
UF#v

S IDily, -1 Troy, Mod—g, fllzees,0y:x) = Hr 1™ P f Loy x)-

Thus it suffices to show (3.8) for the tree T = Tj. For this tree, only the O-part is
nontrivial; i.e. 71 = Tlo. Let us show the bound restricted to the summand correspond-
ing to v = 1; the bound for the v = 2 summand is shown in the same way, and one
combines these summands using the triangle inequality. Using the Kahane—Khintchine
inequality (Theorem 3.1) and Fubini one has

(e

> e, (f: we,)w, |Ip]

p
LP(Bl(O);X))

PeT?
p
~E| Y ep(f; we,)we,|lpl
per0 LP (B (0);:X)

p
=[] X en@trwewn itel] dods
Bi(0) J Il 5 7o X

p
=/ / > e (@)(f: we, ywe, (x| Ip| | dwdx
B0 Ja Il g = X

x p
~E|> e Y (fiwe)we|lp] :
n=0  pego LP(B1(0):X)

[Ip|=37"

In reindexing the Rademacher variables we used that for each x € B1(0) the tiles
P e 79 for which wp, (x) # 0 are in bijective correspondence with the scales {|/p| :
P € Ty}, and thus the two sets of Rademacher variables

{ep, : P € Tp, wp, (x) #0}, {e1p : P € To}

are equally distributed.
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For each n € N, let S, denote the Walsh—Fourier projection onto the interval
B3-n(3™") ={£ e W: &y = 56_,(k)}, so that

o0
E| > ep,(f; we,)wp,|Ip| ~E| > enSuf :
PeT0 LP(B1(0);X) n=0 LP(B1(0);X)

To bound this quantity, we use a result of Clément et al. [9, Corollary 4.4]; since X is
UMD, this result implies

E| Y enSuf| SUflergorx)  Vf € LP(Bi(0): X) (3.9)
n>1 p
and completes the proof.’ O

Remark 3.5 With additional work, one could improve the randomised estimate (3.8)
to full unconditionality (i.e. replacing the Rademacher variables with an arbitrary
deterministic choice of signs) by working through [9, Section 4], modifying the mar-
tingale difference sequence to take into account orthogonal wave packets at the same
scale, as in the proof of unconditionality of the Haar decomposition (see [19, Theorem
4.2.13]). Since we only need the randomised estimate, we leave this to the hypothetical
interested reader.

3.3 r-Hilbertian Spaces

For p,q € [1,00] and 6 € [0, 1], we let [p, gly € [1, oo] be the number defined by
the relation

1 1-6 6

[p.qle P g

Definition 3.6 Let r € [2, o). We say that a Banach space X is r-Hilbertian if there
exists a Hilbert space H and a Banach space Y, such that (H, Y) is an interpolation
couple, and such that X is isomorphic to the complex interpolation space [H, Y]g,
with [2, 0]y = r.

Remark 3.7 1In [34], r-Hilbertian spaces are referred to as 6-Hilbertian. In our compu-
tations the parameter r plays a more important role, so we prefer to use our terminology.

7 We briefly show how to deduce (3.9) from [9, Corollary 4.4], assuming familiarity with the notation of
[9, Section 4]. The interval B;—» (37"*) can be identified with the set

neW: d(n,l) <n< d(n,Z)}v
and thus the Walsh-Fourier projection S, can be identified with the projection A, 1y. Since X is UMD, [9,

Corollary 4.4] says that the set {A () : (7, v) € N x {1, 2}} is an unconditional Schauder decomposition
of LP(W; X), and this implies (3.9) by the contraction principle.
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For an introduction to interpolation spaces, see for example [4] or [19, Appendix
C]. Note that if X is r-Hilbertian, then X is s-Hilbertian for all s > r. Every L?-space
with p € [2, 00), either classical or non-commutative, is p-Hilbertian: to see this, note
that LP = [L?, L]y with [2, 0c0]y = p. By the same argument, replacing L> with
L', L? is p’-Hilbertian when p € (1, 2].

r-Hilbertian spaces enjoy the following ‘r-orthogonality’ of wave packet coef-
ficients, which should be compared to the notions of tile-type and quartile-type in
[21-24]. It should be noted that this is the only consequence of the r-Hilbertian property
that we actually use. Thus one could isolate this estimate as a geometric assumption,
perhaps called ‘Walsh tile-type r’ (although that name is already taken). However, we
do not know how to establish the property without assuming the r-Hilbertian property,
so we choose not to make this definition.

Proposition 3.8 (Walsh tile-type) Let X be r-Hilbertian, then
1/r
<Z (s wp)lly |1P|> SUfllerewxy  Yf e L"(W; X), (3.10)
PeA

for any finite collection A C P of pairwise disjoint tiles, with implicit constant inde-
pendent of A.

Proof Suppose X is isomorphicto [H, Y]g, where H is a Hilbert space, Y is a Banach
space, and [2, co]g = r. Let L°°(W; Y) denote the closure of the Schwartz functions
S (W; Y) in L*=(W; Y). A straightforward estimate yields

sup [(f; wpdlly < I fleecw.yy  Yf € L°(W; Y),
PcA

while Plancherel’s theorem yields
1/2
(Z (s we)llF |1p|) < fl2ewmy VS € LA(W; H).
PeA

The desired inequality follows by complex interpolation, with all sequence spaces on
A weighted by P +— |Ip|,

€ (A; X) Z (A [H, Y1) = [2(A; H), £°(A; V)]

(see [37, §1.18.1, Remark 2] for the equality at the end, and [37, §1.18.4, Remark 3]
for interpolation between L and L*°). O

Remark 3.9 1t is natural to suspect that if a Banach space X is r-Hilbertian for some
r < oo, then it must be UMD. This is false; a counterexample is given by Qiu’s
construction (see [19, §4.3.c] and [35]).8 For all r € [2, c0], and k € N, inductively

8 We thank Mark Veraar for pointing this example out to us.
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define spaces
Xp =065,  Xiy =60 X))

(here £5(Y) := £"({0, 1}; ), where {0, 1} is equipped with counting measure). Then
set X" = GB;GNX};. For all r # 2, X" is not UMD, while X" = [X2, X%, is
r-Hilbertian.

4 Outer-LP Spaces

In this section we introduce outer structures and their associated outer-L” quasi-
norms. Roughly speaking, an outer structure on a topological space consists of an
outer measure on the space, a Banach space X, and a size on X-valued functions on
the topological space. Currently the standard references on this topic are the initial
work by Do and Thiele [16], and the first Banach-valued implementation by Di Plinio
and Ou [15]. However, the outer-L? concept is still quite new, and the terminology
and definitions are not fixed. Our interpretation of the theory differs slightly (but not
fundamentally) from what appears in the literature. In Sects. 4.2 and 4.3 we analyse
particular outer structures that are relevant to our problem.

4.1 Initial Definitions

For a topological space X we let Z(X) denote the o -algebra of Borel sets in X, and for a
Banach space X we let Z(X; X) denote the set of strongly Borel measurable functions
X — X. Recall that a Polish space is a topological space that is homeomorphic to a
complete separable metric space. This is a technical assumption that will ultimately
play no role in this paper, as we only really care about the countable space 3P with
the discrete topology.

Definition 4.1 (Outer structure) Let X be a Polish space. An outer structure on X, or
simply an outer structure, consists of the following data:

a collection € C A(X) of generating sets,

afunction o: € — [0, 00), called the premeasure,

a Banach space X,

an X-size (or simply a size) S on (X, &); that is, a family of maps indexed by
Ec¢

BX;X): Fr |Fllsi) €[0,00] VEe€

such that there exists a constant C > 1 satisfying the following properties for all
EeccCand F,G € (X X):

unconditionality: |14 F|lsg) < C||Fll s for all

AeeUZ{A;Az UEnwithE,,ee}.
neN
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homogeneity: ||AF| sy = |AlI|F|lse) forall A € C;
quasi-triangle inequality: ||F + Gllsz) < CUIF sy + 1GllsEe));
nondegeneracy: | F|sg) =0 forall E € €if and only if F/ = 0.

That is, the maps || - || s¢) are (possibly infinite) quasinorms on E, with quasinorm
constant uniformly bounded in £ € &, and with an additional unconditionality
property.’

Given an outer structure on X as above, we define the induced outer measure
o: P(X) — [0, oo] (which we denote by the same letter as the premeasure) by

o (A) :=inf{ 3 o) UEDA} VA C X

EcEce EcE

where the infimum is taken over all countable covers E of A by generating sets. For
all f € A(X; X) we define || fls := supgce | flls(E), and for all & > 0 we define
the outer superlevel measure

o(lflls > ) :=inflo(A) : A C X, [[Ix\aflls = 2}

Different choices of sizes lead to fundamentally different outer structures, even
when the outer measure and the Banach space remain fixed. Thus we consider the size
(and the underlying Banach space) as a component of the outer structure.

To each outer structure is associated a family of quasinorms, defined in a way that
mimics the so-called layer cake representation of the L” norm.

Definition 4.2 (Outer-L? quasinorms) Let X be a Polish space, and let (&, o, X, S)
be an outer structure on X. For all p € (0, co) we define the outer-L? quasinorms and
weak outer-LP quasinorms of a function f € A(X; X) by setting

00 | 1/p
IFllppg = </O prP o (IFlls > 2) dk) Vp € (0, 00),

IF|l poog :=supro(|Flls > 2)/7 Vp € (0, 00),
A>0
| FllLzes == I Flls-

It is straightforward to check that these are indeed quasinorms.

A Holder-type inequality holds for outer-L? spaces defined with respect to different
sizes provided that it holds in a certain sense for the sizes themselves. The proof below
is a straightforward extension of that of [16, Proposition 3.4].

Proposition 4.3 (Outer Holder inequality) Let X be a Polish space. For each u €
{0, 1,2} let (&, 0, Xy, S,) be an outer structure on X, and let (&, o, X, S) be another
outer structure on X. Note that all these outer structures have the same generating

9 The unconditionality property can be interpreted as a monotonicity property when X = C, or more
generally when X is a Banach lattice.
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sets and premeasure. Let T1: Xo X X1 X X5 — X be a bounded trilinear map, and
suppose that the size-Holder inequality

2
ITI(Fo, F1, F2)ls < l_[ I Fulls, VF. € BX; Xy) 4.1)
u=0

holds. Then for all p, € [1, oo] we have the outer Holder inequality
2

ITI(Fo. Fi. F)llos Spoprops | [ I Fullpoes,  VFu € B Xy)  (42)
u=0

- 2 -
with p~!' =32 pit.

Proof Assume that the factors on the right hand side of (4.2) are finite and non-
zero, for otherwise there is nothing to prove. By homogeneity we may assume that
I Fll” = 1 for each u. For each u € {0, 1,2} and n € Zlet A% C X be such that

u
L& S,

Y 2%e(AD ST IxagFulls, S 2"

nez

We may assume that A C A“_, by considering A = Upk=n Ay and noticing that Ax

n—1

satisfies the conditions above. Let A, = Ui:o A . Then it holds that
2
D 2%0(A) S YD 2" (A S,
nel neZ u=0

and from (4.1) it follows that
[ 1x\a, IT(Fo, F1, F2)lls = [IT1(1x\a, Fo, Ix\a, F1, Ix\a, F2) s S 2M/P,
which concludes the proof. O
It is possible to control classical L' norms by outer-L ! quasinorms, by the following
Radon-Nikodym-type domination principle. For the proof in the case X = C, which
extends to general Banach spaces, see [38, Lemma 2.2] and [16, Proposition 3.6]
Proposition 4.4 (Radon—Nikodym-type domination) Let X be a Polish space, and let

(&, 0,X,S) be an outer structure on X such that X = UieN E; for some countable
sequence of generating sets E; € €. If m is a positive Borel measure on X such that

/ IF)llx dmx) S IFllseyo (E)  VE € €, VF € B(X; X)
E
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and
c(A)=0 = m(A) =0 VAecHBX),

then
/X”F(X)HX dm@) S IFllgrs  VF € BX; X).

The outer-L” spaces support a useful Marcinkiewicz-type interpolation theorem,
proven in [16, Proposition 3.5] (see also [15, Propostion 7.4]). In applications we
only prove bounds for outer-L? quasinorms by establishing endpoint weak outer-L?”
bounds.

Proposition 4.5 (Marcinkiewicz interpolation) Let X be a Polish space, and let
(€, 0,X,S) be an outer structure on X. Let Q be a o-finite measure space, and
let T be a quasi-sublinear operator mapping LP'(2; X) + LP2(2; X) into B(X; X)
for some 1 < p1 < py < o0. Suppose that

1Tl proeg S f e @i x)s

Ve LP(Q: X) 4+ LP(Q: X).
ITf oo S I lLr2@sx)

Then for all p € (p1, p2)-
ITfllprs SIflLrxy VS € LP(2X).
4.2 Particular Outer Structures

Now we move from general outer structures to those with relevance to Walsh time-
frequency analysis. Two collections of generating sets will be used: the collection T
of trees, and the collection D of strips. We will use the premeasures i: T — [0, 00)
and v: D — [0, co) defined by

w(T) :== [Ir|,  v(D):=|Ip|.
Two families of sizes on (3P, T), called ‘deterministic’ and ‘randomised’, will be
needed. The deterministic sizes are C-sizes, while the randomised sizes are X3-sizes,

where X is a given Banach space.

Definition 4.6 (Deterministic sizes) The C-sizes S! and S on (3P, T) are given by

1
IFllsir = 7 Y IF®@)||Ip]
T PeT

| Fllsoo(T) := sup |F(P)].
PeT
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for all F € Z(3P; C).!% We also define the mixed deterministic C-size S by

2
IFllseoney =) 3. 2 IF@ILpw)|

v=0PeT?

=sup ) | |F(P)].

xelr PeT
Ip>x

Definition 4.7 (Randomised sizes) Let X be a Banach space. The X>-size S is given
for all F € Z(3P; X3) by

IFllsry = [1F s | geo gy + 1I0F s [ soenrry + D IFlIsurs
ue{0,1,2}
where
| 2 1/2
1F s, cr) :=Z<— / E| Y epF(P)1y(x) dx) )
|IT| I X

vHu PeT™

Remark 4.8 We do not mention the Banach space X in the notation for the randomised
size S; this should always be clear from context. Often we will refer to three functions
F, € Z3P; X,) (u € {0, 1, 2}) valued in different Banach spaces, and discuss the
three sizes || F, ||s; here we have three different X S-SiZCS S, but we gain no clarity from
denoting these sizes differently.

It is almost clear that S satisfies all the conditions of a size; the only subtlety is in
showing that the component measuring 0 F' satisfies the unconditionality property.

Proposition 4.9 Let X be a Banach space, F € #(3P; X), and suppose that A € T
is a countable union of trees. Then

” ”a(lAF)”X% ”S(oo.l)(T) S H ”F”X3 “SOO(T) + H ”DF”Xx Hs(oo,l)(T)- 4.4

It follows that S satisfies the unconditionality property.

Proof Notice that for all tritiles P,

RAAPPxs < PP+ Y (IF®)xs + 1F @Iy )|[1a®) = 14@
Q<P
lIql=11ql/3

4.5)

by (2.18) and since 0(14 F)(P) = 0F(P) unless P ¢ A and Q € A, where Q is a
tritile with Q < P and |Ig| = |/p|/3. Since A € TV , for any x € I7 it holds that

10 Note that every function on 3P is Borel, since 3P is countable.
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there is at most one P € 3P such that

> 1@ - 14| £0and x € 1y
Q=P
lql=Ilql/3

writing out the definition of S>>, one sees that this gives the required estimate. O

We make use of the two premeasures p and v on 3P by iterating this construction
to obtain ‘iterated’ outer structures.

Definition 4.10 (Iterated outer structures) Let X be a Banach space. Given an X-size
S on (3P, T), for all g € (0, oo) we define an X-size LZS on (3P, D) by

IFllgsscpy = pI"YI1pFl g5 VD eD. (4.6)

It is straightforward to verify that this is indeed an X-size on (3P, D), and thus
D, v, X, LZS) is an iterated outer structure on 3P, inducing iterated outer-L? quasi-
norms || - ”Lf,’tj’lS for all p € (0, co].

The following iterated outer Holder inequality is a straightforward consequence of

the ‘non-iterated’ outer Holder inequality of Proposition 4.3.

Corollary 4.11 (Holder inequality for iterated outer-L” spaces) Let Xo, X1, X2, X be
Banach spaces, and let TI': Xg x X1 x X2 — X be a bounded trilinear form.11 Let
S be a X-size on (3P, T), and for each u € {0, 1, 2}, let S,, be an X,,-size on (3P, T)
such that the size-Holder inequality

2
1TV (Fo. Fr. Fo)lls S [[ 1Fulls,  VFa € BGB; X))
u=0

holds. Then for all p,, q, € [1, 00],

2
u=0
— 2 — — 2 —
where p = Zuzo Py ! and q h= Zu:O 4y L

We return to consideration of our trilinear form IT: Xg x X x X, — C. Define
an ‘extended’ trilinear form IT*: Xg X X% X X% — Chby

H*((xo,o, X0,1, %0,2), (X1,0, X1,1, X1,2), (x2,0, XZ,I»XZ,Z)) = I(x0,0, X1,1, X2,2)-

The most important result of this section is the following size-Holder inequality for
the randomised sizes and the deterministic size S'.

I Here we write IT to emphasise that this is not the trilinear form that we consider in the introduction,
and throughout most of the paper; in practise T1” will be an extension of the aforementioned IT.
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Proposition 4.12 (Size-Holder) Let Xo, X1, X2, I, and I1* be as above. Then

2
ITT*(Fo. Fi. F)llsicry < [ [ IFullsry YT € T, ¥F, € ZB(3P; X}).

u=0
Proof First note that

Y| (@), Fi®), ma@)| el = Y |1(FoPo). FiPy). F(®)] el
PeT PeT

2
= Y [n(F®o). Py, F2®)| 17pl,

u=0PeT"

so it suffices to fix u € {0, 1, 2} and deal with the summands in the last entry individ-
ually. We concentrate on the case u = 0; the other cases are analogous. We restrict

the sum over P to

3Py = {P € 3P: |Ip| > 2*N}

and we look for a bound independent of N, allowing us to conclude by standard
limiting arguments. For ease of notation we set Fév (P) := Lypn (P)Fo(P).
Fix a normalised sequence a € £°(T"; C) and estimate by duality

> |n(EY @), i), Fa®)] el
PeT?
= Y apTI(Fy (o), Fi(Py), F2(P2)) | Ip]
PeT?
< [ Y apTI(0Fg (Po), Fi(Py), Fa(P2)) 1, (x) dx

I pero
2

+ > an((Y Y R @uwa, ol we,). Fi(®), B el

PeT? v=0 QeT"
|Ip|>Iq|

We bound the first summand as follows:

/ > apT1(0Fy(Py). Fi(P1), F2(P)) 1y (x) dx

I Pe70
Sl IR Follys | oo T1F k3 [ g0 [1F21x3 ] goo-
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As for the second summand,

2
S awn((Y Y o Quug,llgl wr,). Fi (P, Fa(Py) Ifpl

PeT? v=0 QeT"
[Ip|>|1ql

2
=Y (> Y (R Q. A, F2Py))wq, ol we,) el

PeT?0 v=0 QeT?
[Ip|>|Iql

2
=33 3 0’ Q. APy, B(P))arbeollal

v=0QeT" pe10
Ip21g

where the coefficients bp ¢ = (wq,; wp,) |Ip| satisfy |bp gl < 1. Letting ep be
independent Rademacher variables, we have

2
>3 Y n(eRY@u. Py, P Jap beg gl

v=0QeT"? pe7?
Ip2lg

2
=X 2 | ¥ n(erYQu.apbeoFi D1 (), Fa(P2)1 () 1g () dx
v=0QeT T pero

p21Iq
2
-> ¥y EH(”éV(QvL > epapbp QFi (P11 (),
v=0Qer ’IT pez0
p21q

Z SP’FZ(P/Q)]l[P/(x)> 174 (x) dx

Per?

Iy 2o

2
I /IT lRFY @ik, [T (1Y EPFu<Pu)11P(x>||§(u)1/21110<x)dx

v=0QeT? u=1,2 PeT?
Ip2lg

< i/} ( > ||0F(§V(QU)IIXO111Q(X)) ]E[le:?(EH Pgo SPFM(P”)JIIP(x)Hi)l/zd .

v=0""'T QeTv U=

Ip2Ig
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Finally, applying Cauchy—Schwartz to the last entry we obtain

2
S an((Y Y 2R Quw,lial we,). iRy, Fa(Py)) e
PeT0 v=0 QeT?
[Ip|>]1Q|

< P Follx; [ seo (1 F1lls) 1 F2lls(r)
concluding the proof. O

This Holder inequality, combined with Radon—-Nikodym domination, leads to the
following result.

Corollary 4.13 Let Xq, X1, X, I1, and T1* be as above. Let (po, p1, p2) and
(90, q1, q2) be Holder triples of exponents. Then

2
> T Fo®). Fy @), Ex@)Ie] < [T IF oo

Pe3P v=0
and
2
> I (Fo®), Fi(P), E®)Iel < T I Full g @.7)
Pe3P v=0

forall F, € B3P; X?).

Proof The first estimate follows from combining the outer Holder inequality (Proposi-
tion 4.3) with Radon—Nikodym domination (Proposition 4.4), using Proposition 4.12.
For the second, we have

2
ITT*(Fo, Fi, F)llysr S T T 1 E s,
v=0

as a consequence of the outer Holder inequality. By multiplying by characteristic
functions of strips this implies

2

ITT*(Fo, Fi, Fa)llgy st S [T 1P lggvs, - (4.8)
v=0

For each F: 3P — C and each strip D € D, Radon—-Nikodym domination yields

> Lo F @)1l < ITpFlzy s = v(D)I Fllgy 510y,
Pe3P

Birkhauser



Journal of Fourier Analysis and Applications (2020) 26:53 Page330of54 53

so that

1

[F@)[ el < I fll1 s1(D)-
u(D)g Pl sty

Applying Radon—Nikodym domination and the iterated outer Holder inequality
(Corollary 4.11) completes the proof. O

Remark 4.14 The tritile form associated to IT: Xy x X| x X» — C can be written as

An(fo fio f) = Y T (ELRI®). ELAIP). ELLIP)),

Pe3P

so by Corollary 4.13 we have
2
|Anfo. fio IS TTIELlprgges.
u=0
Thus given a Holder triple ( pu)ﬁzo, in order to prove the L”-bounds
2
IAn(fo. fr VS [ W falemowx,y  Yfu € 5 (W: X,),

u=0

it suffices to find a Holder triple (qo, ¢1, g2) such that
IEL M ppugms S NFllLreew:x,y VS € S (W; Xy)

forallu € {0, 1, 2}.
4.3 Size Domination
In this section we prove a ‘size domination’ theorem, which allows us to control the
randomised size S of an embedded function & f] by the deterministic size $°°. This
uses the UMD property of the Banach space under consideration; this property is not

used anywhere else. Thus in proving Theorem 1.1 we may replace the S with S,
which makes life easier.

Theorem 4.15 Let X be a UMD Banach space. Then for all convex A C 3P,

|La€lr1|g S |Lal€lfNIxs | gor VS € L (W; X)
with implicit constant independent of A.
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Convexity of a set of tritiles is defined in Definition 2.10. Any of the standard norms
on X3 will do the job here, but we use the £°°-norm

[(x0, x1, x2)lIx3 = sup [lxulx.
uef0,1,2)

We will prove Theorem 4.15 later in the section. First we show how it implies outer-L?”
quasinorm bounds. The argument is standard, but we include it to show the role played

by convexity.

Corollary 4.16 Let X be a UMD Banach space. Then for all convex A C 3P, all
ue€f{0,1,2}, and all p,q € (1, 0], we have the bounds

|14 €A1 g < 1TANEL N ppgoe VS € S W20 4.9)
and

(vl

raasS NLAlEL M | pyo g VF € LW ). (410)

Proof Let us show that (4.9) holds. Assume that the right hand side of the inequality
is finite. Then for each n € Z there exists a countable union of trees E, = Ui eN In,i
such that

> WEN2" S, ||1A||5[f]||x3||iﬁsoo and | 1a\g, IEL/ T x3 s < 2.

nez

For each n and i the set 3P\ T,, ; is convex, and thus s0 is 3P\ E, = [);cy(3P\ Tn.i ).
Theorem 4.15 implies that

ILave, €L s <2,

so by the definition of the outer-L” quasinorms it holds that

1Lane, ELFNG ps S D m(En2P"

nez

as required. Similar reasoning yields the iterated bounds (4.10); it suffices to recall
that strips and their complements are convex. O

The proof of Theorem 4.15 relies on the following lemma.

Lemma4.17 Let X be a Banach space and f € S (W; X). Let T be a tree and A
a finite convex set. Then there exists a function g € “(W; X) supported on It such
that

ElglP) =&[f1(P) VYPeTnNA (4.11)
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and

gl xy S NLAIELf Tx3llso(T). (4.12)

Proof The set A N T can be assumed to be non-empty, otherwise we can take g = 0.
We first reason under the assumption that Pz € A. Let

J:= | ehte),

PcA

where we recall that ch(J) denotes the set of triadic children of the interval J. By
convexity of A, the set 7 satisfies

JeJ Jcl Clr = J ed (4.13)

Let J be the partition of /7 generated by 7, i.e. the elements of J are the maximal
triadic subintervals of I, ordered by inclusion, that do not contain any interval of 7
as a proper subset. The set 7 can also be characterised as the set of minimal elements
of J with respect to inclusion. It follows that for any J € 7 there exists a unique
P(J) such that J € ch(/p(y)). Furthermore, for any P € A, the elements of J cannot
contain Ip, and thus {J € J.JcC Ip} partitions Ip.

For every J € Jlet Q be the unique tile such that &7 € wg, and Iy, = J, and
set

g:=Y (fiwg,)wg,|J|.
JeJ
Let us show that (4.11) holds. Given any P € A the intervals {J € J:J C Ip}
partition /p, and since any such J does not properly contain any of the triadic children

of Ip,itholds that |J| < |Ip|/3 and thus |wp| = 3/|Ip| < |wg,|. Since &7 € wp, Nwp
this implies that

PC U Qy.

JeJ,Jclp

By Lemma 2.4, for any u € {0, 1, 2} it holds that

we, = Y (we,wg,)wg, |-
JeJ, Jclp

It follows that

(frwp,)= > (fiwg, @) (wg,; wp,)lJ|

JeJ, Jclp
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=(gzwp,)— Y (fiwg, () (wg,; we,)|/|

Jed, J¢Ip
= (g; wp,),

where the last equality holds by maximality of 7: if J € Jand J ¢ Ip then JNIp = ¢.
Now we prove the bound (4.12). The wave packets wgp, for J € J have disjoint
time support so it suffices to show that

I3 wo)llx S sup [ELFIP)]
uel{)012}

for all such J. Notice that Q5 C Uﬁ:o P(J), with P(J) as above, so using Lemma 2.4
we obtain that

Ifswolix < D> IFs wenix [(wo,: wew,)| Hew), |
ue{0,1,2}
< > fiwen)lix S sup (EARALIL P
uef0.1,2) uelo12)

as required.

Finally, suppose that Pr ¢ A. Let (O;); be the maximal elements of 7 N A with
respect to the order <. The intervals /¢, are pairwise disjoint, and 7' N A can be written
as a union of disjoint sets U; 7 (0;) N A. Applying the above reasoning to each 7 (O;)
we obtain a set of disjointly supported functions g; satisfying

gl®) =£Ef1P) VP eT(O0;)NA
Igilloorr;xy S NLANEL N x3 s (T (0:))-

Setting g = ) °; g; completes the proof. O

Recall that the randomised size S is the sum of three types of terms,

LAl sy = LAlEL My ] oo ry + IPAAES Dlxs gy + D NELf s, ry-
uef0,1,2}

The first summand need not be estimated; we handle the remaining summands sepa-
rately.

Proposition 4.18 (Defect size domination) Let X be a Banach space and A C 3P a
convex set. Then for all trees T and all f € ./ (W; X),

1R AEL DIl [ ooy iy S NLANELA x| goo 7y (4.14)
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Proof Using the estimate (4.5) and the fact that 0] ] = 0, for all tritiles P we have

RAAS P S Y (ILASAIP + 1ALl 3 ) [14®) = 1@
Q=P
lql=I1ql/3

Since A is convex, for each x € Iy there are at most two tritiles P such that x € Ip
and

> 1@ - 1,@)| £0
Q=P
lql=IIql/3

It follows that
HR@AELFD®) x5 || ooy
< Inzastfine| ., |2~ by 1) - 1.Q)|

lgl=IIql/3

§ee(T)

S N2AEL Mo g
as required. .

Proposition 4.19 (Lacunary size domination) Let X be a UMD Banach space and
A C 3P a convex set. Then for all trees T, all f € (W, X), and allu € {0, 1, 2},

ILAEL s,y S [ LANEL M | goo - (4.15)
Proof Let 3Py = {P € 3P : 37V < |Ip| < 3V}. We show that

Lansey EL Nsury S sup (5 we)llx
PeANTN3Py
ve(0,1,2)

for fixed N; the theorem follows by passing to the limit N — oo. Since ANT N3Py
is finite and convex, by Lemma 4.17 there exists a function g € .(W; X) supported
on I7 such that

lglioeurxy S sup  [I{fs wp,)llx
PeTNAN3Py
vel0,1,2)

(g;wp,) = (fiwp,) VYPeTNAN3Py, vel(0,1,2).

Now fix v € {0, 1, 2} \ {u}. Since X is UMD we have by Proposition 3.4

1| VPE| Y ep(fs we,)we, el

PeT"NAN3Py

L2(I75X)
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SUrT'PE| YT ep(g: we,)we, [Ip]
P3Py NTH L2(I1;X)
S U™ gl 2 x) < I8llLoe i)
Summing this over v # u and using the L°°-bound on g yields (4.15). O

Theorem 4.15 follows immediately from Propositions 4.18 and 4.19.

5 Proofs of the Embedding Bounds

In this section we prove Theorem 1.1: modulation invariant Carleson embedding
bounds into iterated and non-iterated outer-L? spaces. Before getting to the proofs
themselves, we isolate a tile selection algorithm that appears multiple times in the
proofs. Thanks to the size domination theorem (Theorem 4.15), we only need this
simple tile selection procedure, rather than a more complicated tree selection proce-
dure (as used for example in [23]).

Proposition 5.1 (Tile selection) Let F € AB(3P; C). For any A > 0 there exists a (pos-
sibly empty) set B, of pairwise disjoint tritiles such that, if we set E; := UBeIBA T(B),

e foreach B € By, |F(B)| > A,
o forallP € 3P\ Ej, |F(P)| < A.

Proof Let M, :={P € 3P: |F(P)| > A}. If Ml, = 0 then just set B, = @J. Otherwise
let B; C M, be the subset of tritiles in M, that are maximal with respect to <. Then
B, satisfies the first required condition, and to see the second one simply notes that
M, C E,. To see that B, consists of pairwise disjoint tritiles, suppose that P, Q € B,
with PN Q # @. Then either P < Q or Q < P, and by maximality of P and Q in M,
we must have that P = Q. O

We are ready to prove our modulation invariant Carleson embedding bounds. We
prove these with respect to the deterministic size S°°, under an r-Hilbertian assump-
tion; we will obtain Theorem 1.1 as a corollary of the size domination theorem. First
we consider embeddings into non-iterated outer-L? spaces. These are easier to prove,
but they only hold for p > r.

Theorem 5.2 Let X be a Banach space which is r-Hilbertian for some r € [2, 00).!?
Then the bounds

€L x| p s S NS Npemexy Y € (0],
€L s |

LL:OOSOC g ”f”Lr(W;X)

hold for all f € & (W; X).

12 Alternatively, one can suppose that X satisfies the “Walsh tile-type’ bounds (3.10).
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Proof By interpolation (i.e. by Proposition 4.5) it suffices to establish weak endpoint
bounds for p = oo and p = r. The p = oo endpoint follows immediately from the
definition of S°°:

HE k3 | foogee = sup 1(F: we, ) Ix < [1f | Lo cw:x)-
# Pc3P
uef0.1,2)

For the weak outer-L" endpoint, we need to show that for every A > 0 there exists a
set E; C 3P such that

w(ED) SATTILI and || L3pg, IELA g3 | goo S 2 (5.1

Apply the tile selection (Proposition 5.1) at level A to the function F(P) =
IELF1(P) || x3 to get a disjoint collection of tritiles B, such that

|13\, 1€ L I x3 ]| g0 = per® I(f: we,)lIx <A
eTn E;
ue{0,1,2}

with £, = UBEE T (B). It remains to show the bound on ©(E)).
For each B € B,, there exists a tile Pg € B of the tritile B such that || { f; wpy)llx >
X. The tritiles B are pairwise disjoint and thus so are the tiles Pg; therefore we have

W(ED) < sl <A77 ) I we i el S AL

BE]HB)V BGB)\

where the last estimate follows from Proposition 3.8 applied to all finite subsets of BB;,.
O

Now we prove the embeddings into iterated outer-L” spaces, which hold for all
p > 1, but which are much harder to prove.

Theorem 5.3 Let X be a Banach space which is r-Hilbertian for some r € [2, oo).13
Then for all p € (1, 00) and g € (min(p, r) (r — 1), 0o] the bound

€L | g gm0 S 1S Izrcwx)

holds for all f € (W, X).

Proof Fix p € (1, c0). We will establish various endpoints depending on the position
of p relative to r; interpolation will then yield the estimates that we claim. In all cases,
we will first fix A > 0 and utilise the set K, C 3P defined (dependent on p) as follows:
write

fx € W s Muinpn (110G > 4} = T
neN

13 Again, one could alternatively suppose that X satisfies the bounds (3.10).

Birkhauser



53 Page 40 of 54 Journal of Fourier Analysis and Applications (2020) 26:53

as a disjoint union of (maximal) triadic intervals, and then define

K = DUy,

neN

where D(Iy,,5) is the strip generated by I, 5. Since the min(p, r)-maximal function
Min(p,r) is of weak type (p, p), we then have

V(K2 < Y 1al SATPUFllLeow:x)-
neN

In each case it remains to show for an appropriate exponent g that
RERVA VAP PRy (5.2)

forall A > 0.
Endpoint 1: p < 0o, ¢ = co. Here we need to show that

23801 NELA M [ s = [ T30k NELS Tl [ g S 2

This follows from the definition of K :

||]13]P’\KA||5[f]||x3 || g0 = SBP 1{fs wp,)lx < USUP ||f||£1(1;X) <A
P: Ip¢ U, en In. I1Z U en In,
w019 " e

Endpoint 2: p > r, g = r. We must show that for every strip D € D and every
T > 0 there exists E; C 3P such that

W(Er) S O/0) 1pl and |1y E, 1€ llxs g S T (5.3)
It suffices to assume that T < A, for otherwise we can take E; = ¢ and the result
follows from Endpoint 1.

Fix astrip D. We may assume Ip ¢ I, , foralln € N, since otherwise D\ K = ¢
and there is nothing to prove. It thus holds that

I fllerap:x) < W fllerap:x) S A 5.4

ForP € D wehavethat (f; wp,) = (f1,; wp,) forallv € {0, 1, 2}. The non-iterated
version of the embedding, i.e. Theorem 5.2, then guarantees that

Loy, IELF T x5 |

.
oo S ULl S A7 D
and we are done.
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‘Endpoint’ 3: p < r and g > p’(r — 1). We will show that for every strip D € D
and every T > 0 there exists E; C 3P such that

H(E:) S /) p| and | 1p\gone, 1€ s | goo S T (5.5)

for any ¢ > p’(r — 1). The result of Endpoint 1 allows us to consider only ¢ close
to p’(r — 1) and extend the result to all ¢ by interpolation. Furthermore it suffices to
assume that T < A, for otherwise we can take E; = { and the result follows from the
s = 0o bound.

Fix astrip D. As before we may assume Ip ¢ I, ) foralln € N, soif /, , intersects
Ip, we must have I, ;, C Ip. Henceforth we consider only those indices n € N for
which 1,, 5 € Ip, and we drop A from the notation. For each k € N let (J,, k. m)menN
denote the maximal subintervals of 7,, on which M, (|| f1lx) > 2.

Let us decompose f by setting

fly=fa+) fe
k=0

‘f71 = fl]D\UneN I fk = Z Z f]lAJn,k,m Vk € N’

neNmeN
with
AJﬁkmlzzLLkm1\< LJ LJ LLHJW)-
m'eN k' >k
We have bounds

I fillooew:xy < 250 Vk e (=1} UN,
> 1A wseml <3 Vel S27MI Yok e N (5.6)

meN meN

the latter follows from the weak L” boundedness of M.
This decomposition induces the following decomposition of the embedded function

Elflrl:

Efl,l= Z Fy, Fr =& fk] Vke{—-1}UN. 5.7
k=—1

Now fix ¢ > 0, and for each k > —1 apply the tile selection of Proposition 5.1 to Fi
at level 27*% 7, yielding sets By and Ey := > Bep, T (B) of tritiles such that

I Lok Fellxs g S 272 (5.8)
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and

w(E) < > 18l < @O 1 fill o x)
BeEy 5.9)
_ AT B
< T2 fi ey PO S <;) Pk 1+=p) 1|

On the other hand for any P € D \ K one has that

IFcP)liys = sup [(fiswp,)| S207P0 Vke{—-1}UN.
PeD\K)
ue{0,1,2}

Fork = —1 thisis atrivial consequence of (5.6), while for k € Nnotice that I,,NIp #
only if I, C Ip so

t Adp.m,
|fis we)| < Wil Y BRI Yy oy B

n: I,Clp |I I n: I,Clp meN |IP|
—kp
< oky Z M < ok(1=p)y
- [Ip| —
n: I,Clp

It follows that Ek is empty when 2k(p—1-¢) > %, i.e. when k > kx/z with 26/r ~
(k/r)l’-l-é

We conclude by setting E; := :Z’_l Ek. Since (1 4+ €) — p > 0, estimate (5.9)
gives that
fare AN 1) A
pE = 3 w(En 5 (2) oot omiy < (2) TV 1 < (2) )
T
k=—1

where the last inequality holds since € > 0 is arbitrary and 7 < A. On the other hand
o o0
—ek
Lok E MF N3 || goo S Z 1L oy i B 1 Fllxa [ oo S Z 2% %
k=—1 k=1
and this concludes the proof. O
Proof of Theorem 1.1 The argument is identical for the iterated and non-iterated

embeddings, so we only show the iterated case. By Corollary 4.16, using that X
is UMD, for any convex A C 3P it holds that

ILAEL M opggs < 1o €L | pgggm VS €S Wi X),

Birkhauser



Journal of Fourier Analysis and Applications (2020) 26:53 Page 43 0of54 53

and by the iterated embeddings for S°° (Theorem 5.3), using that X is r-Hilbertian,

[La €L oagsoe S NENx3 ogg500 S WS NLremzy Y €S (W X).

The first inequality above follows by the unconditionality property of sizes and thus
of outer-L? quasi-norms. This completes the proof. O

6 Applications to the Tritile Form

Again we consider three Banach spaces X, X1, X» and a bounded trilinear form
IT: Xg x X x X, — C. Each X, is assumed to be UMD and r,-Hilbertian for some
ry € [2, 00).Recall that the tritile form is the trilinear form Ay : Hi:o S W; X,) —>
C defined by

AnCfo, fis f2) = 3 T{({fos weq) (s wey), (25 wey) ) el

Pe3P

Using the embedding theorems from the previous section, we will establish L”-bounds
and sparse domination for Apj.

6.1 LP Bounds

Proof of Theorem 1.2 The condition (1.12) guarantees the existence of a Holder triple
(90 1, q2) such that

qy > min(py, ru)/(ru -1

for all u € {0, 1, 2}, and then by Theorem 1.1 we have
1Ll ppugans S WfullLrwewix,y Vi € L (W; Xu) (6.1)

for all u. By Remark 4.14 this suffices to prove the theorem. O

The set of exponents (py)yefo,1,2) to which Theorem 1.2 applies (more precisely,
the set of reciprocals (1/pu)ue(o,1,2)) can be characterised as the interior of a polygon.
Let B, = 1/p, and y,, := 1/r,. Say that (po, p1, p2) is admissible if

2

-0 min(p,, r,) (ry — 1)

We rewrite the left hand side of this condition as
2

2 1
Z Z /A 1_1)

o min(p,, ru) (ru—1) =0 max(py,, ru)(y_u
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2
. Vi
= min(l — By, 1 — T
=0 Vu
It follows that an admissible exponent (pg, p1, p2) exists only if
2
0= (Zyu>—1>0, 6.2)
u=0

and we assume this condition in what follows. Consider the set of exponents

2 2
S = {,3 € (=00 1P : Y B, =1. ) min(l— B, 1 2 y“y > 1}.

u=0 u=0 u

This set is the interior of a polygon; the vertices of this polygon may be found by
choosing w € {0, 1, 2} \ {u} arbitrarily, setting 8, = y,, and making B,, > y, as large
as possible. Let v be the single element of {0, 1, 2}\ {u, w},sothat 1 -8, = B, + By =
Yu + Bw. Then the second condition in the definition of S, for 8, > 1 — ¥, — Y4,
becomes

Yw

yu+(]_ﬁw)1_y

+ > 1.

Rearranging this gives

1
Buw < Vw+p<__1>»
Vi

w

so the vertices of 95 are given by the 6 points g in the Holder triangle determined by
their (1, w)-components

Bu Buw) = (ku, v + (v = 1) (u #w e {0, 1,2)). (6.3)

The region of exponents (8,) = (p, ') to which Theorem 1.2 applies is thus the
interior of the convex hull of the 6 points in (6.3), intersected with the cube (0, 13
(noting that S generally contains some exponents with nonpositive entries).

Thus, comparing our result with that of Hytonen, Lacey, and Parissis [23], we see
that we obtain the same L” bounds for the tritile operator as they do for the quartile
operator when restricted to the reflexive range p, € (1, 00).!4

14" As mentioned in the introduction, the sparse domination obtained in Theorem 1.3 implies the range of
estimates corresponding to those obtained in [23]. Once more we thank the anonymous referee for this
observation.
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6.2 Sparse Domination

Proof of Theorem 1.3 We follow the argument in [39, §1.4.3].
We will show the following abstract sparse domination result: for any Holder triple
(qu)uefo,1,2) and any triple of exponents p, € [1, co), we have the bound

j{:’II*(Fb(P),fﬁ(P),IE(P)”|IP|
Pe3P
(6.4)

2
< sup YOI 0 LDay Fall ppeggns.
I15p=<1 Teg w0

for any F, € B3P, Xg). This result suffices to prove the theorem; to see this, let
F, = &[ fu] and notice that F,, = &[f,1;] on D(I). Thus by Theorem 1.1, choosing
the Holder triple (qu)uefo,1,2) such that ¢, > min(p,,, r,) (r, — 1) for each u (such a
choice is possible by condition (1.12)), the bound

-1
7P WL Full o ges S Wfullerarix

holds. Since |A(fo, f1, f2)| < ZP€3P‘H*(FO(P), Fi(P), Fg(P))‘ |Ip| this implies
the conclusion of the theorem.

It remains to show that (6.4) holds. The definition of the iterated outer-L? quasi-
norms implies that for every strip D, there exists a subset Kp C D such that

ILp\kp Fullgaes S vD) VP Lp Fullppugas Yu €10,1,2), (6.5
v(Kp) < v(D)/2. (6.6)

Without loss of generality we may assume that Kp is a union of strips, i.e. Kp =
U [eTUp) D(I), and that these strips are pairwise disjoint. Set Gg = {Ip} for some
initial interval. Proceed iteratively: having defined a collection of intervals G,, define

G = | I

1eG,

where J(I) is the set of intervals defined by (6.5) and (6.6) (with D = D([)). The
bound (6.6) guarantees, by induction, that

max || < 27"|Io|
1€g,

n
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and thus [,y Ujeg, I = 9- Let (qu)uefo.1,2) be any Holder triple; using the Holder
inequality for LZ”S gives us

> M (R®), Fi®), Be) |

PeD(1y)

i M8 i Mg i M8

Z > Lok T (Fo®), Fi®), Ex®)| 11p]

1€G, P3P

Z 1_[ IXpnNKpir) Fu ”L‘“‘S
1€Gyu

Z 1] H [P LDy Full g g

1€G, u=0

6.7)

Recall that for any / € G we have set Kp(y) = Ul’ej(l) D(I') so that (6.5) holds and
guarantees the last bound.

We now show that G = |, .y Gn is sparse with |G|, < 1. The intervals of G are
nested in the sense that if J € G, then there exists J' D J with J' € G,. First
suppose I € Gy, for some ng € N; it follows by induction from (6.6) that

> =12k,

JCI
ng,10+k

and thus

d o= Z > |J|<Z|I|/2" |1].

JclI k=1 JCI
Jeg Jeg;10+1<

If I ¢ G, then there exists ng € N and disjoint intervals 1,, C I, I € G, such that

JcrJeg=Jcln:J g
meN
Thus [|Gllsp < 1.
For any F, € (3P; X)) with u € {0, 1, 2} we can write

> [ (Fo®), Fi®), @) |ltp] < sup Y [T (Fo(®), Fi(®), Fa(®))|Ifpl.
P3P boelpepy,

Estimating the sum over Dy via (6.7) and using that ||G||;, < 1 for the collections G
that we constructed shows that (6.4) holds, and completes the proof. ]
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7 Appendix: Arguing via R-Bounds and RMF

In this appendix we present an alternative approach to our main results. In this
approach, the randomised sizes are simplified; the defect operator does not appear,
and the sizes resemble more closely the sizes used in [23] and [15] or in earlier scalar-
valued proofs. For this simplicity we pay the price of having to manipulate R-bounds,
which leads to the assumption of the RMF property on the trilinear form IT1. The same
technical difficulty occured in [15]; a new method of obtaining these results without
RMF was recently given in [14].

7.1 R-Bounds and the RMF Property

First we recall the definition of K -convexity of a Banach space. All the spaces that we
consider, being UMD spaces, are K-convex [19, Proposition 4.3.10].

Definition 7.1 A Banach space X is K-convex if for all finite sequences ()cn)ff=1 in
X’

E up

>~ S
X @

N N
Zgnxn Zx: (xn)
n=1 n=1

where the supremum is taken over all sequences (x})"_, in X* such that

E =1,

X*

N
E enxs
n=1

with implicit constant independent of N.

As a technical tool, we use a strong notion of boundedness of a set of operators
known as R-boundedness. For a short history of this concept see [20, §8.7].
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Definition 7.2 Let X and Y be Banach spaces, andlet7 C £(X, Y) be a set of bounded
operators from X to Y. We say that the set 7is R-bounded if there exists a constant
C > 0 such that for all finite sequences (x,,)rj:’=1 in X and (T,,);V:] in 7, the estimate

E (7.1)

N N
E enTyxy E EnXn
n=1 n=1

holds. The smallest allowable C in this estimate is called the R-bound of 7T, and denoted
by R(7).

If 7is R-bounded, then 7is uniformly bounded in norm (consider N = 1in (7.1)).
If Y is K-convex, then 7is R-bounded if and only if

<CE
Y

X

<CE

N
Z y:(Tnxn)
n=1

N N
*
Zenxn Zgnyn
n=1 n=1

for all sequences (x,) in X, (y;) in Y'*, and (7;) in 7, and the smallest admissible
constant C here is equivalent to R(7"). This is analogous to the Holder inequality

E
X

Y*

> Fmgmhn)

neN

< I flleliglle2 117112

for sequences f, g, h: N — C, keeping in mind the analogy between Rademacher
sums and square functions.

The concept of R-boundedness applies to sets of operators, but we can apply it to
sets of vectors by viewing them as operators. This relies on the additional information
of an identification of vectors with operators.

Definition 7.3 Let X be a Banach space, and consider an embedding (i.e. a bounded
linear injective map) t: X < L(Y, Z), where Y and Z are Banach spacesand L(Y, Z)
is the Banach space of bounded linear operators from Y to Z. Then for all subsets
V C X we define the R-bound of V' with respect to the embedding ¢ by

R/(V) == R((V)).

This definition leads to an analogue of the Doob (or dyadic Hardy-Littlewood)
maximal function, with R-bounds replacing norm bounds.

Definition 7.4 Let X be a Banach space, and consider an embedding¢: X — L(Y, Z)
for some Banach spaces Y and Z. Let (F;),cN be a filtration on a o-finite measure
space (2, F, n). The Rademacher maximal operator M, with respect to ¢ is defined
on F-measurable functions f: 2 — X by

M, f(x) = RUE[f|Ful(x) :n €eN})  Vx € E,
where E[ f|F,] is the conditional expectation of f on F,.
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The L?-boundedness of this maximal function is a geometric property of the embed-
ding ¢ (and thus of the Banach spaces X, Y, Z), which may or may not hold. Thus it
is given a name.

Definition 7.5 Let X be a Banach space, and ¢: X — L(Y, Z) an embedding of X
into the bounded linear operators between some Banach spaces Y and Z. We say that ¢
has the RMF property if for all filtrations and measure spaces as above, M, is bounded
from L?(E; X) to LP(E) for all p € (1, 0c0). More concisely, we say that ¢ is an RMF
embedding of X, without making explicit reference to the spaces Y and Z.

The RMF property is independent of the choice of filtraton F,, and o -finite measure
space (8, F, u) [27, Theorem 5.1]. Furthermore, if ¢ is RMF, then Z is K -convex by
[27, Proposition 4.2] (using the equivalence of K-convexity and non-trivial type [20,
Theorem 7.4.23]).

We say that a Banach space X has the RMF property (without reference to an
embedding) if the natural embedding ¢: X — L(X*, C) has the RMF property. In
this case, for a function f: R — X on the line equipped with the dyadic filtration, we
have

> erhi(f)

I>x

M, f(x) =sup {E

} Vx e R
X

where the sum is over all dyadic intervals / containing x, and where the supremum
is taken over all normalised sequences A € £2(D) on the set D of dyadic intervals in
R. This form of the RMF property was first introduced by Hytonen, McIntosh, and
Portal [18],'> who proved that the following classes of Banach spaces are RMF:

e all spaces of type 2,

e all UMD Banach lattices (including L?”-spaces with p € (1, 00)),

e all noncommutative L? spaces with p € (1, 00), and in particular the Schatten
classes CP with p € (1, 00).

They also proved that £' does not have the RMF property. It is not known whether the
UMD property implies the RMF property. The converse fails: there exists a space of
type 2 (and therefore with the RMF property) which is not reflexive, and therefore not
UMD [26].

Now consider a triple of Banach spaces X¢, X1, X2 and a bounded trilinear form
IT: Xg x X1 x X — C. Indexing {0, 1,2} = {u, v, w} arbitrarily, the trilinear
form induces natural embeddings (f;: X, — L(X,, X}). Thus for a set of vectors
V C X, wehavean R-bound Ry (V) := Rﬂﬁ (V) and a Rademacher maximal operator
Mp = ./\/llbf_[ . We generally omit ¢ and u in our notation, and observe that the indexing
{0, 1, 2} \ {u} does not affect these quantities, as R-bounds are preserved under taking
adjoints. We say that IT has the RMF property if each embedding ¢{; is RMF.

15 The form we use here, in which the Banach space X is identified with a space of operators via an
embedding, seems to have been introduced by Kemppainen [27].
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If each X, is K-convex (as is the case when each X,, is UMD) then for all subsets
V C X,, the R-bound R (V) is equivalent to the smallest constant C such that

N
E EnXv,n

n=1

§CHIE

vF£U

(7.2)

N
Z H(xo,n’ X1,n, x2,n)
n=1

v

for all finite sequences (xu,n),’yzl C V,and (xU,,,),iV:] C Xy, v e {0,1,2}\ {u}.

Remark 7.6 Although all known UMD spaces have the RMF property, this does not
tell us that a trilinear form IT: Xg x X; x X, — C automatically has the RMF
property when each X, is UMD. If each X, is a UMD Banach function space and
IT is the pointwise product, then by the Khintchine—-Maurey theorem (3.1) one can
reduce matters to boundedness of the lattice maximal function, which follows from
UMD, and so IT has the RMF property. However, a natural trilinear form is given
by composing the composition map on Schatten classes C? x C? x ¢ — C! (when
p~ ' 4+¢~ "+ =1 = 1 with the trace map C' — C; here each of the Banach spaces is
UMD (and each has RMF, as an individual Banach space) but it is not known whether
the constructed trilinear form has the RMF property.

7.2 Randomised Sizes with R-Bounds

We can use the notion of R-boundedness in the previous section to define new ran-
domised sizes. The key difference between these sizes and those defined in Sect. 4 are
that the defect operator is not used, and that R-bounds appear in the overlapping sizes.

In this section we always assume that X, X1, and X, are K -convex Banach spaces,
and IT: Xy x X x Xo — Cis a bounded trilinear form.

Definition 7.7 (Randomised sizes) For u € {0, 1, 2} the X ,-size S, is given by

IFls,ry ==Y IFls,.a) VF €B@3P;X,),
ve{0,1,2}

where

1/3
flr Ron({F(P)1p(x):Pe T"})3 dx (v=u)

| Flls, ,r) ==
(4.

Given F, € #(3P; X,), define the function IT1(Fy, Fy, F;): 3P — C by

3 1/3 (7.3)
dx) (v # u).
X

> perr P F(P) 1, (x)

(Fo, Fi, F2)(P) :=T1(Fo(P), F1(P), F2(P)).
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Proposition 7.8 For all F,, € B(3P; X,),

2
ITI(Fo. Fi. F)lisiry < [ [ I Fulls,ry YT €.
u=0

A corresponding Holder inequality for outer-Lebesgue spaces follows as in Sect. 4.
Proof First note that

2

> IN(F®). (). E@)Ip] <Y Y IT(FoP). Fi(P). F>(P))]|Ipl,

PeT u=0PeTH
so it suffices to fix u € {0, 1,2} and deal with the summands individually. Fix a

normalised sequence a € £°°(T*; C) and estimate by duality

Z a(P)II(Fo(P), F1(P), F>(P))|Ip|
PeTH

S/
It

> aP(Fo(P) 11 (x), Fi(P) 1y (x), Fa(P) 1 (x))| dx

PeT®

5/ Ru({FP)Lp(): PeTD]E| D epFu®P) L) dx
It v#u PeTH Xv
2
< || l_[ I Folls, ()
v=0
using (7.2). O

The key ingredient that we need is a size domination result for these sizes. This
uses the deterministic size S°° from Sect. 4.

Theorem 7.9 Forallu € {0, 1,2} and all f € . (W, X,,), and all convex A C 3P,

|1a&ulA]g, S [LalELf X

| 00
with implicit constant independent of A.
Corresponding outer-Lebesgue estimates as in Corollary 4.16 follow immediately.

Proof of Theorem 7.9 As in the proof of Proposition 4.19, it suffices to replace 3IP with
3Py ={P €3P:37N < |Ip| < 3N}. Fixatree T. Since A N T N3Py is finite and
convex, by Lemma 4.17 there exists a function g € . (W; X,,) supported on /7 such
that

gl xy S sup 1(f; we,)x,
PeTNAN3Py
ve{0,1,2}
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(gswp,) = (frwp,) VPeTNAN3Py, vel0,1,2}.
It suffices to bound each of the summands in

1L arsey Eal Fllls, ) = 1Lansey Eul Fllls, ) + D 1Lanapy Eul Flls, )
vF£U

by llgllze(r;:x,)- The lacunary parts S, , (v # u) are already handled in the proof
of Proposition 4.19, using the UMD property (one need only replace the exponent 2
by the exponent 3). It remains to treat the overlapping part, S, . Since &7 € wp,, we
have

u’

CXPgp, —ey(X —xp) =1 Vxelp
and so

WP, = eXP(e, _gp) (XP) expg, () Ip| L pp.

Writing out the size and using the RMF property of I gives

1 arsey El S, )

< ][ Rn<{(g; wp ) lp(x):PeT ﬂAﬂ3PN}>3dx
It

3
= ][ Rn<{ exp(sp_éT)(xp)(exp_sT g PeT'NAN3Py,x € Ip}) dx
It

= | Mnexp_g £)(x) dx
T

—1
Szl exp_g, &l13s7,.x) < Igllzegr:x)

where M is the Rademacher maximal operator with respect to IT, and we used the
contraction principle to remove the unimodular coefficients expg, ¢,y (xp). m]

Having proven this size domination result, we are reduced to the situation of Sect. 5,
where embedding bounds are proven with respect to the deterministic size S°°, which
is the same in this formulation. Thus we obtain an alternative version of our main
theorem, with different sizes and an additional RMF assumption.

Theorem 7.10 Let X, X1, and X, be UMD Banach spaces, such that each X, is ry-
Hilbertian for some r, € [2, 00). Let I1: Xo x X1 x Xo» — C be a bounded trilinear
form with the RMF property. Then for all u € {0, 1, 2} and all convex sets A C 3P of
tritiles, the following embedding bounds hold.

e Forall p € (ry, 00),

|18 &l f ] g5, SWFLrewexy VS €5 (W: Xy). (7.4)
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e Forall p € (1,00) and all g € (min(p, r,) (r — 1), 00),
|18 &l W pa9s, S W llLrewex,y  Vf €S (W X). (1.5)

The implicit constants in the above bounds do not depend on A.

Asthe sizes S, satisfy a Holder inequality (Proposition 7.8), we obtain an alternative
proof of our results on the tritile operator (Theorems 1.2 and 1.3) under the additional
assumption that IT has the RMF property.
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