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Abstract. In this paper, we establish uniform oscillation estimates on L”(X) with p €
(1, oo) for the polynomial ergodic averages. This result contributes to a certain problem
about uniform oscillation bounds for ergodic averages formulated by Rosenblatt and
Wierdl in the early 1990s [Pointwise ergodic theorems via harmonic analysis. Proceedings
of Conference on Ergodic Theory (Alexandria, Egypt, 1993) (London Mathematical
Society Lecture Notes, 205). Eds. K. Petersen and I. Salama. Cambridge University Press,
Cambridge, 1995, pp. 3—151]. We also give a slightly different proof of the uniform
oscillation inequality of Jones, Kaufman, Rosenblatt, and Wierdl for bounded martingales
[Oscillation in ergodic theory. Ergod. Th. & Dynam. Sys. 18(4) (1998), 889—935]. Finally,
we show that oscillations, in contrast to jump inequalities, cannot be seen as an endpoint
for r-variation inequalities.

Key words: classic ergodic theory, oscillation seminorm, jump inequalities

2020 Mathematics Subject Classification: 37A46 (Primary); 37A44 (Secondary)

1. Introduction
1.1. Statement of the main results. Ford, k € Z, let us consider a polynomial mapping

P:=(P,...,Py): 7K > 77, (L1
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where each P;: 7K — 7 is a k-variate polynomial with integer coefficients such that
P;(0) =0.

Let € be a non-empty convex body (not necessarily symmetric) in R¥, which simply
means that €2 is a bounded convex open subset of RK. For ¢t > 0, we define its dilates

={xeR:rxeq). (1.2)

We will additionally assume that B(0, cq) € Q2 C B(0, 1) C R for some cq € O, 1),
where B(x, t) denotes an open Euclidean ball in R¥ centered at x € R* with radius ¢ > 0.
This ensures that Q, N Z* = {0} for all 7 € (0, 1). A typical choice of ; is a ball of radius
t associated with some norm on RX.

Fort € X:=[1,00), x € X, and f € L%(X) (see §2 for appropriate definitions), we
can define the corresponding ergodic polynomial averaging operator by

Z f(TPI(m) . de(m) ) (13)

meQ,NZk

Al f(x) = o mZk

The first main result of this note is the following uniform oscillation ergodic theorem.

THEOREM 1.1. Letd, k € Z, a polynomial mapping P as in equation (1.1), and a set $2;
as in equation (1.2) be given. Let (X, B(X), ) be a o -finite measure space endowed with a
family of commuting invertible measure preserving transformations Ty, . . . , Ty : X — X.
Then for every p € (1, 00), there exists a constant Cqj,pdeg p > 0 such that for every
f € LP(X), we have

sup  sup ||012,J(A,Pf 1t €X)Lrx) < Cagpdee P fllLr(x)s (1.4)
JeZy 1€6 7 (X)
we refer to equation (2.3) for the definition of oscillations. Moreover, the implied constant
in equation (1.4) is independent of the coefficients of the polynomial mapping P.

We now give some remarks about Theorem 1.1.

(1) Theorem 1.1 is a contribution to a problem from the early 1990s of Rosenblatt and
Wierdl [21, Problem 4.12, p. 80] about uniform estimates of oscillation inequalities
for ergodic averages. This problem has a long and interesting history, which we
briefly describe below.

(2) Inequality (1.4) is a useful tool, as it was shown by Bourgain [1-3], in estab-
lishing pointwise convergence for operators in equation (1.3). Inequality (1.4) also
implies, in view of equation (2.5), that for all p € (1, oc], there exists a constant
Cak,pdeg p > 0 (With Cyg,c0deg p = 1 for p = 00), such that for every f € L?(X),
we have

< Cajpdeg P fllLrx). (1.5)

sup|Af f |
teX LP(X)

The constant in equation (1.5) is also independent of the coefficients of the
polynomial mapping P.

(3) A non-uniform variant of inequality (1.4) for one dimensional averages in equation
(1.3) withd = k = 1 was established by Bourgain in [1-3]. More precisely, Bourgain
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proved that for any 7 > 1, any sequence of integers / = (I; : j € N) such that
Ij11>2l;forall j € N,and any f € L?(X), one has

107 ;AL fin e N2y < Cre(DIfll2x)y. I € Zo, (1.6)

where C; - (J) is a constant depending on / and 7, and such that lim;_, « J’I/ZCI,T
(J) = 0. Interestingly, this non-uniform inequality (1.6) suffices to establish point-
wise convergence of the averaging operators from equation (1.3) for any f € L*(X),
see [1-3].

(4) Not long afterward, Lacey refined Bourgain’s argument [21, Theorem 4.23, p. 95]
and showed that for every t > 1, there is a constant C; > 0 such that for any
f € L*(X), one has

sup sup |07 ;AL f it € Lol < Cell fll2x)s (1.7)
JeZy 1€6(Ly)
where L; := {t” : n € N}. This was the first uniform oscillation result in the class
of r-lacunary sequences. Lacey’s observation naturally motivated a question about
uniform estimates, independent of T > 1, of oscillation inequalities in equation (1.7),
which, for the Birkhoff averages, was explicitly formulated in [21, Problem 4.12,
p. 80].

(5) In the groundbreaking paper of Jones et al [8], the authors established Theorem 1.1
for the classical Birkhoff averages withd = k = 1 and P;(n) = n giving affirmative
answer to [21, Problem 4.12, p. 80]. Here, our aim will be to show that [21, Problem
4.12, p. 80] remains true for Bourgain’s polynomial ergodic averages even in the
multidimensional setting as in equation (1.3).

(6) Finally, we mention that a non-uniform variant of Theorem 1.1 was in fact established
in [15] (see also [18]). Specifically, Holder’s inequality and inequality (2.13) and
r-variational estimates for » > 2 (see definition in equation (2.11)), established in
[15, 18], yield that for every p € (1, 00), there is a constant C}, > 0 such that for any
r > 2 and every f € LP(X), one has

sup_[[0F (AL f 11 € XlLrx) < Cp—s I PV N fllinc, T € Zy
[eG,(X) r—2

(7) The proof of Theorem 1.1 will be an elaboration of methods developed in [15, 18].
The main tools are the Hardy-Littlewood circle method (major arcs estimates in
Proposition 3.7, lattice points estimates in Proposition 3.5 and Weyl’s inequality
from Theorem 3.6), the Ionescu—Wainger multiplier theory (Theorem 3.3, see also
[7]), the Rademacher—Menshov argument (inequality (2.14), see also [17]), and the
sampling principle of Magyar—Stein—Wainger (Proposition 3.4, see also [13]). The
details are presented in §3, where we closely follow the exposition from [18]. Another
important ingredient of the proof of Theorem 1.1 is a uniform oscillation inequality
for martingales. Although this inequality was originally proved in [8, Theorem 6.4,
p. 930], a slightly different proof is presented in §2, see Proposition 2.2 for the
details.

The second main theorem of this paper is the following counterexample.
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THEOREM 1.2. Let 1 < p <oo and 1 < p <r < 00 be fixed. It is not true that the
estimate

sup [N, (f (. 1) 1t € NV ppoozy < Cppr sup 107 L (FC 1) it €N)lenzy
2>0 1eGx(N)

(1.8)

holds uniformly for every measurable function f: 7Z x N — R.
As a consequence of equation (1.8), the following estimate

IVI(fCt) 1 €N)llepoezy < Cppr  sup 107 (fC0) it €N)llerczy  (1.9)
1e6 5 (N)
cannot hold uniformly for all measurable functions f: 7Z x N — R. We refer to §2 for
definitions of p-oscillations (equation (2.3)), r-variations (equation (2.11)), and \-jumps
(equation (2.16)).

Theorem 1.2 states, in particular, that p-oscillation inequalities in equation (2.3) cannot
be seen (at least in a straightforward way) as endpoint estimates for r-variations in equation
(2.11). It also shows that p-oscillations are incomparable with uniform h-jumps in equation
(2.16). Our motivation to study inequalities (1.8) and (1.9) from Theorem 1.2 arose from the
desire of better understanding relations between p-oscillations, r-variations, and h-jumps.
‘We now use martingales to illustrate these relations.

The r-variations in equation (2.11) for a family of bounded martingales §f = (f, : X —
C:n € Z4) were studied by Lépingle [12] who showed that for all r € (2, 00) and
p € (1, 00), there is a constant Cp, » > 0 such that the following inequality:

IV Gy :n € Z)llrxy < Cprosup Ifullex) (1.10)
neZy
holds with sharp ranges of exponents, see also [11] for a counterexample at » = 2. In [12],
a weak type (1, 1) variant of the inequality (1.10) was proved as well. Inequality (1.10) is
an extension of Doob’s maximal inequality for martingales and gives a quantitative form
of the martingale convergence theorem. We also refer to [3, 16, 20] for generalizations and
different proofs of equation (1.10).

Bourgain rediscovered inequality (1.10) in his seminal paper [3], where it was used to
address the issue of pointwise convergence of ergodic-theoretic averages along polynomial
orbits. This initiated systematic studies of r-variations in harmonic analysis and ergodic
theory, which resulted in a vast literature [8—11, 15-18]. For applications in analysis and
ergodic theory, only r > 2 and p > 1 matter, and in fact this is the best that we can expect
due to the Lépingle inequality.

It is not difficult to see that for any sequence of measurable functions (a, : n € Z;) C C,
one has

sup [[MNs(an i1 € Z) Y ey < IV (0 11 € Z) | Lrx),s (111)
>0

see equation (2.17). Therefore, equation (1.11) combined with equation (1.10) imply jump
inequalities for martingales for any r > 2. However, as was first shown by Pisier and Xu
[20] on LQ(X) and by Bourgain [3, inequality (3.5)] on L?(X) with p € (1, 0c0), endpoint
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estimates for » = 2 are also true. More precisely, for every p € (1, 00), there exists a
constant C, > 0 such that

sup [N (F, 2 1€ Z) 2 llecey < Cp sup [ llr ) (L12)
r>0 neZy
A remarkable feature of Bourgain’s [3] approach was based on the observation
that inequality (1.11) can be reversed in the sense that for every p € [l, 0o] and
1 < p <r < oo,one has

IV (@ i1 € Zo)llLroox) Spopr SUP NN (0 1€ Zo) Pl oo (x). (1.13)
>0

In Lemma 2.5, it is shown that one cannot replace L?°°(X) with L?(X) in equation
(1.13). In fact, equations (1.12) and (1.13) allowed Bourgain [3] to recover Lépingle’s
inequality (1.10). Inequality (1.13) is a very striking result (see also equation (2.18))
which states that a priori uniform A-jump estimates corresponding to some p € [1, 00)
and p € [1, oo] imply weak type r-variational estimates for the same range of p and
for any r € (p, 0o]. Therefore, uniform \-jump estimates can be thought of as endpoint
estimates for r-variations, even though the r-variations may be unbounded at the endpoint
in question, as we have seen in the context of the Lépingle inequality (1.10) with » = 2.

This gives us a fairly complete picture of relations between r-variations and A-jumps,
which immediately lead to a question about similar phenomena between p-oscillations
and r-variations as well as A-jumps. This problem has been undertaken in Theorem 1.2
and arose from the following two observations. On the one hand, for any » > 1 and any
sequence of measurable functions (a, : n € Z4) € C, one has

sup  sup  [|0] j(apin € Zy)llLecxy < IV (an :n € Zp)Lr () (1.14)
JeZly 1€Sj(Zy)
which follows from equation (2.13). Thus, equation (1.10) combined with equation (1.14)
gives bounds of r-oscillations for martingales on L? (X) forall r € (2, oo) and p € (1, 00).
On the other hand, it was shown by Jones et al [8, Theorem 6.4, p. 930] that for every
p € (1, 00), there is a constant Cj, > 0 such that

sup  sup (07 (i n € Z)llLexy < Cp sup IfallLr o) (115)
Jely 1€G j(Zy) nely
A slightly different proof of this inequality is given in Proposition 2.2.

Inequalities (1.14) and (1.15) exhibit a similar phenomenon to the one that we have
seen above in the case of A-jumps (see equations (1.11) and (1.12)), where 2-variations
for martingales explode on L?(X), but corresponding A-jumps (see inequality (1.12)) and
oscillations (see inequality (1.15)) are bounded.

This observation gave rise to a natural question whether 2-oscillation can be interpreted
as an endpoint for r-variations for any » > 2 in the sense of inequality (1.13). Theorem 1.2
provides an answer in the negative. A detailed proof of Theorem 1.2 is given in §4, where a
concept of the sequential jump counting function has been introduced, see equation (4.1).
The sequential jumps can be thought of as analogs of classical jumps in equation (2.16)
adjusted to p-oscillations, see for instance equation (4.3) and Lemma 4.2. Theorem 1.2
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also shows that the space induced by p-oscillations is different from the spaces induced by
r-variations and A jumps corresponding to the parameter p < r.

Even though Theorem 1.2 shows that p-oscillation inequalities cannot be seen (at least
in a straightforward way understood in the sense of inequality (1.13)) as endpoint estimates
for r-variations, it is still natural to ask whether a priori bounds for 2-oscillations imply
bounds for r-variations for any r > 2. It is an intriguing question from the point of view
of pointwise convergence problems. If it were true, it would reduce pointwise convergence
problems to study 2-oscillations, which in certain cases are simpler as they are closer to
square functions.

The paper is organized as follows. In §2, we set notation and collect some important
facts about oscillations, variations, and jumps, as well as prove Proposition 2.2. In §3,
we give a proof of Theorem 1.1. Finally in §4, we prove our counterexamples from
Theorem 1.2.

2. Notation and basic tools

We now set up notation and terminology that will be used throughout the paper. We also
gather basic properties of jumps, as well as oscillation and variation seminorms that will
be used later.

2.1. Basic notation. We denote Z4 :={1,2,...} and N:={0,1,2,...}. Ford € Z4,
the sets Z4, RY, C4, and T¢ := R4 / 74 have a standard meaning. For any x € R, we will
use the floor function

x| :=max{n € Z :n < x}.
We denote R := (0, 0o) and X := [1, 00), and for every N € R, we set
[N]:=(O,NINZ={1,...,[N]},
and we will also write

N<y :=[0, NJNN and N_y:=[0,N)NN,
Noy :=[N,00)NN and N.y:=(N,o0)NN.

For t € (0, 1) and u € Z, we define sets
Dy :={2" :neN} and 2% :={2":ne Z4}.

We use 1 4 to denote the indicator function of a set A. If S is a statement, we write 1 g to
denote its indicator, equal to 1 if S is true and O if S is false. For instance, T 4(x) = lxc4.

For two non-negative quantities A, B, we write A < B if there is an absolute constant
C > 0 such that A < CB. However, the constant C may change from line to line. If
A < B < A, then we write A >~ B. We will write <s or 2~ to indicate that the implicit
constant depends on 8. For two functions f: X — C and g : X — [0, 0c0), we write
f = O(g) if there exists a constant C > 0 such that | f(x)| < Cg(x) for all x € X. We
will write f = Os(g) if the implicit constant depends on §.
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2.2. Euclidean spaces. The standard inner product, the corresponding Euclidean norm,
and the maximum norm on RY are denoted respectively, for any x = (x1,...,x4), &£ =
(&1,....6) € RY by

d
x-&:= Zxkék, x| :=|x|2 :=+/x-x, and |[x|e := max |xg|.
= keld]

For any multi-index y = (y1, ..., ¥k) € N, by abuse of notation, we will write |y | :=
y1 + - - - + yk. This will never cause confusion since the multi-indices will always be
denoted by Greek letters.

Throughout the paper, the d-dimensional torus T is a priori endowed with the periodic
norm

d 1/2
HES ( Znskuz) for& = (&1,...,61) € T Q.1)
k=1

where || & || = dist(&, Z) for all & € T and k € [d]. Identifying T¢ with [—1/2, 1/2)¢, we
see that the norm || - || coincides with the Euclidean norm | - | restricted to [—1/2, 1/2)<.

2.3. Function spaces. In this paper, all vector spaces will be defined over C. The triple
(X, B(X), n) denotes a measure space X with a o-algebra B(X) and a o-finite measure
w. The space of all p-measurable functions f : X — C will be denoted by L9(X). The
space of all functions in L°(X) whose modulus is integrable with pth power is denoted
by L?(X) for p € (0, c0), whereas L°°(X) denotes the space of all essentially bounded
functions in L°(X). These notions can be extended to functions taking values in a finite
dimensional normed vector space (B, || - || g), for instance,

LP(X; B) :={F € L°X; B) : | FllLrcx:) = I Fllgllrx) < o0},

where LO(X; B) denotes the space of measurable functions from X to B (up to
almost everywhere equivalence). If B is separable, these notions can be extended to
infinite-dimensional B. However, in this paper, by appealing to standard approximation
arguments, we will always be able to work in finite-dimensional settings.

For any p € [1, 0o], we define a weak-L? space of measurable functions on X by setting

LP(X) :={f : X = C: | fllLreo(x) < 00},
where for any p € [1, c0), we have

I £ llLreocxy == sup hu(fx € X : [ > MDY and || fllzsesorxy i= I fllzoox)-
rA>0

In our case, we will mainly have X = R? or X = T¢ equipped with the Lebesgue
measure, and X = Z¢ endowed with the counting measure. If X is endowed with a counting
measure, we will abbreviate L”(X) to £7(X), LP(X; B) to £P(X; B), and LP7*°(X) to
L7 (X).

If T : By — B> is a continuous linear map between two normed vector spaces By and
B, we use ||T'|| p,— B, to denote its operator norm.
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2.4. Fourier transform. We will use convention that e(z) = ¢*™%% for every z € C,
where i2 = —1. Let Fra denote the Fourier transform on R¢ defined for any f € L'(R?)

and for any £ € R? as
Fra f(§) = fRd f(x)e(x - &) dx.

If fe 21(Z4), we define the discrete Fourier transform (Fourier series) Fypa, for any
£ € T?, by setting

Fraf€) =) fex-§).
xezZ4
Sometimes, we shall abbreviate Fq f to f .
Let G=R? or G=2Z% It is well known that their corresponding dual groups
are G* = (RH)* =R? or G* = (Z9)* = T¢, respectively. For any bounded function
m : G* — C and a test function f : G — C, we define the Fourier multiplier operator by

Tg[m]f(x) == f@* e(—=§-x)m@E)Fgf(5)ds forx e€G. (2.2)

One may think that f : G — C is a compactly supported function on G (and smooth if
G = R%) or any other function for which equation (2.2) makes sense.

2.5. Oscillation seminorms. Let I C R be such that #I > 2. For every J € Z4 U {oo},
define

S;M:={t:ieNcy)Clitg<ty <...<1y},

where N<o, := N. In other words, & (I) is a family of all strictly increasing sequences of
length J 4 1 taking their values in the index set I.

Let (a;(x) :t € ) € C be a family of measurable functions defined on X. For any
rell,o0),J €I, and a sequence I = (I; : i € N<;) € &;(I), the oscillation seminorm

is defined by
J—1 1/r
O;J(a,(x) itel) = (Z sup  [a;(x) —ay; (x)|’) . (2.3)
j=0 tellj,lj)NJ

There will be no problems with measurability in equation (2.3) since we will always
assume that I > 7 — a,(x) € C is continuous for p-almost every x € X, or J is countable.
We also use the convention that the supremum taken over the empty set is zero.

Remark 2.1. Some remarks concerning the definition in equation (2.3) are in order.

(1)  Itis not difficult to see that O} ;(a, : ¢ € J) defines a seminorm.
(2) LetI C R be an index set such that #I > 2, and let J;, J» € I be disjoint. Then for
any family (a, : t € ) C C,any J € Z, and any I € &;(I), one has

07 ,(a;:teliUln) <07 (a :t €l)+0p 4(ar i t € 2). (2.4)

(3) Let (a;(x): 1t € R) € C be a family of measurable functions on a o-finite mea-
sure space (X, B(X), u). Let I € R and #I > 2, then for every p € [1, 00) and
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r € [1, co), we have

su a
p |t|L

< suplla oo + sup sup 07y 1 € Dllercy.
tel\sup I )

NeZy [eGy(D)
(2.5)

The inequality (2.5) states that oscillations always dominate maximal functions.
4) Let (a;(x):t €R) CC be a family of measurable functions on a o-finite mea-
sure space (X, B(X), ). Suppose that there are p € [1,00), r € [1, 00), and
0 < Cp,r < 0o such that
sup  sup |0 y(a; 1t €RY)Lrxy < Cpor (2.6)
NeZy 1eGy(Ry)
Then, the limit lim,_, o, a;(x) exists for pu-almost every x € X. In other words, the
condition in equation (2.6) implies pointwise almost everywhere convergence of
a;(x) ast — oo.

We recall some notation from [6, §3, p. 165]. Let (X, B(X), u) be a o-finite measure
space and let I be a totally ordered set. A sequence of sub-o-algebras (F; : ¢ € I) is
called filtration if it is increasing and the measure pu is o-finite on each ;. Recall that
a martingale adapted to a filtration (F; : ¢t € I) is a family of functions f = (f; : t € I) C
L'(X, B(X), ) such that fs = E[f,|Fs] for every s,t € I so that s <t, where E[-|F]
denotes the the conditional expectation with respect to a sub-c-algebra F C B(X). We
say that a martingale f = (f, : t € ) € L?(X, B(X), ) is bounded if

sup [If:llerxy Sp 1.
tel

We now establish oscillation inequalities for bounded martingales in L? (X, B(X), u).

PROPOSITION 2.2. For every p € (1, 00), there exists a constant C,>0 such that
for every bounded martingale §f = (f, :n € Z) C LP(X, B(X), i) corresponding to a
filtration (F,, : n € Z), one has
sup  sup |07y (G i1 € D)llLrxy < Cp sup fullr . @.7)
NeZy 1eGN(Z) nez
This proposition was established in [8, Theorem 6.4, p. 930]. The authors first
established equation (2.7) for p = 2, then proved weak type (1, 1) as well as L>® — BMO
variants of equation (2.7), and consequently, by a simple interpolation, derived equation
(2.7) for all p € (1, 00). Here, we give a slightly different and simplified proof based on
a weighted Doob’s inequality, which avoids L>° — BMO estimates and, in fact, is very
much in the spirit of the estimates for p = 2 from [8, Theorem 6.1, p. 927].

Proof of Proposition 2.2. We fix N € Z4 and a sequence I € Sy (Z). We first prove
equation (2.7) for p > 2. Since r = p/2 > 1, we take a non-negative w € L" (X) such
that IIwIIL,/(X) <1 and

107 NGy 2 m EZ)HLP(X) Z/ sup |, — Fp,I*w dp.

X I <n<I,+1
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To estimate the last sum, we will use a weighted version of Doob’s maximal inequality,
see [6, Theorem 3.2.3, p. 175], which asserts that for every p € (1, 00), every function
f € LP(X), and a non-negative measurable weight w, and for any n € Z, we have

1/p 1/p
(/ sup [f, [P w du) =< p’(/ If,1” sup IIE[wlfm]ldu> : (2.8)
X m=<n X meZ

We will also use an unweighted Doob’s inequality, see [6, Theorem 3.2.2, p. 175], which
yields that for every p € (1, co0), we have

Finally, we will use for every p € (1, 0o), the following bound

sup|f,, | < p'sup |l llLex)- (2.9)
meZ LP(X) mezZ

D ol — i)

keZ

sup
(wp:neZ)e{—1,1}2

Sp suplifmlliLex)
Lr(X)  meZ

which, by Khintchine’s inequality, ensures

N=1, lis1 212
H( Z Z (e = Fr—1) ) Sp suplifmlle - (2.10)
i=0 k=111 Lr(X)  meZ

Then we conclude

N—1
S [ s P dn
i=0 VX

li<n<lit

N—1
-3 / sup [EL(F,,, — ;)15 Pw dp
i=0 /X

li<n<liy

N-—1
<4> /X LGy, — §1) 1 F 71 suplE[w|F,lidu by (2.8)
i=0 ne

N—=1, iy 2
=4 f D10 Ge—feen)| suplElw|Fylldp
X =0 k=111 nez
N—1) lit1 24 1/2)2
54H(Z > G i) ) sup|E[w]F,]|
i=0 'k=1I;+1 LP(X) "neZ L7 (X)
by Holder’s inequality

5,,,, suI%llmeip(X) ||w||L,r(X) by equations (2.10) and (2.9).
me

This proves equation (2.7) for all p € [2, oo0). To prove equation (2.7) for p € (1, 2),
it suffices to show the corresponding weak type (1, 1) estimate. This follows from
[8, Theorem 6.2, p. 928], so we omit the details. O
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2.6. Variation seminorms. We also recall the definition of r-variations. For any I C R,
any family (a, : € ) € C, and any exponent 1 < r < oo, the r-variation seminorm is

defined to be
J—1 1/r
Vi(a,:tel):= sup sup <Z las,, — a,j|’> , (2.11)
JEZ4 tOi"'E’J =0
jE

where the latter supremum is taken over all finite increasing sequences in I.

Remark 2.3. Some remarks about the definition in equation (2.11) are in order.

(1) Clearly, V" (a; : t € I) defines a seminorm.
(2) The function r — V" (a, : t € I) is non-increasing. Moreover, if I} C I, then

Vi :tel)) <V'(a:t ely).

(3) LetlI € Rbe such that #1 > 2. Let (a; : t € R) € C be given, and let r € [1, 00). If
V' (a; :t € Ry) < 00, then lim,_, oo @; exists. Moreover, for any #y € I, one has
sup la;| < [az|+ V(a1 1 €1). (2.12)
tel

(4) LetI C R be a countable index set such that #I > 2. Then for any r > 1, and any
family (a; : r € ) C C, any J € Z4 U {00}, and any I € G ;(I), one has

1/r
O;J(a,:te]l)fvr(at:te]I)sZ(ZlatV) . (2.13)
tel
(5) The first inequality in equation (2.13) allows us to deduce the Rademacher—Menshov
inequality for oscillations, which asserts that for any jo, m € N so that jo < 2™
and any sequence of complex numbers (a; :k € N), any J € [2"], and any
I € S5([jo,2™]), we have

07 ,(a;:jo<j<2™ <V¥a;:jo<j=<2
m 2"
s«/’ZZ( S -

=0 j=0 keU!
J
U;<Ljo.2™)

2172
) L Q14)

where U ; .= [j2¢, (j + 1)2%) for any i, j € N. The latter inequality in equation
(2.14) immediately follows from the proof of [17, Lemma 2.5, p. 534]. The inequality
(2.14) will be used in §3.

(6) Let (a;(x):r €l) C C be a family of measurable functions on a o-finite measure
space (X, B(X), p). Then for any p > 1 and t > 0, we have

sup  sup IIO%,N(a, st eDllrxy S sup sup ||0%’N(a, it eD)llLrx)

NeZy 1€y () NeZy €6y (D)
12
+ H < Z V23, it e 2,200 N 11)2> ) (2.15)
nez LP(X)
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The inequality (2.15) is an analog of [10, Lemma 1.3, p. 6716] for oscillation
seminorms.

2.7. Jumps. The r-variation is closely related to the \-jump counting function. Recall
that for any N > 0, the h-jump counting function of a function f : I — C is defined by

Nof = No(f(0) i1 €T) = sup [J €N Fyesy 1 min f )~ £0)] = x}.
le <Jj=<J—

(2.16)

Remark 2.4. Some remarks about the definition in equation (2.16) are in order.
(1) Forany » > 0 and a function f : I — C, let us also define the following quantity:
M f =M@ :tel)
‘= sup {J eN: 3y enznzy <, 0 min |[f(t) — f(s)] = x}.
Sjotj el 1<j=<J
Then one has Ny f <Ny f < Ny2f.
(2) Let (a;(x):t € R) € C be a family of measurable functions on a o-finite measure

space (X, B(X), n). Let I C R and #I > 2, then for every p € [1,00] and r €
[1, 00), we have

sup ANy (a; : 2 € DY Loy < 1V (ar 2 1 € Dl Lrx),s 2.17)
>0

since for all A > 0, we have the following pointwise estimate:
ANy (a (x) st e DY < VT (ai(x) i 1 €D).

(3) Let (X, B(X), ) be a o-finite measure space and I C R. Fix p € [1, oo], and
1 < p < r < 0. Then for every measurable function f : X x I — C, we have the
estimate

IV (fCot) it € Dllrsocxy Spoos sup IMNA(F 1) 1t € DYP |l pooy). (2.18)
>0

The inequality (2.18) can be thought of as an inversion of the inequality (2.17). A
detailed proof of equation (2.18) can be found in [16, Lemma 2.3, p. 805].

(4) For every p € (1, 00), and p € (1, 00), there exists a constant 0 < C < oo such
that for every measure space (X, B(X), ), and I C R, there exists a (subadditive)
seminorm |||-||| such that

CTUIAN < sup N (F 1) 1 € DY lLoxy < CHIFI (2.19)
r>0
holds for all measurable functions f : X x I — C. Inequalities in equation (2.19)

were established in [16, Corollary 2.2, p. 805]. This shows that jumps are very close
to seminorms.

We close this discussion by showing that we cannot replace LP-°°(X) with L?(X) in
equation (2.18).
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LEMMA 2.5. Forafixed 1 < p < oo, there exists a function [ : Zy x Z4+ — R such that
IVE(fCG.n)ineZ)llrz,)y =00, 2=<r <00
and

sup ANy (f (o n) i n € Z) P len(z, ) < oo.
>0

Proof. Take a sequence (ay : x € Zy) < C, to be specified later, such that a; > ay >
... >0 and such that a, — 0 as x — oo (actually, a, = x~!/? will work). We define
a function f as

fx,)=ax, f(x,n)=0, neNsy xeZi.
Then, for every 2 < r < oo, we have V' f(x) = a, and, consequently, we have

IV (fCm)in € ZO) g,y = Y af. 2<r<oo.

JELy
We now compute N, f. Observe that
Ny £ () 0, N> ay,
X)) =
1, N\ <a,.

Using this, we see that N3, f(x) = Oforallx € Zy if X > ay. Otherwise, ifa; > \ > a1
for some j > 1, then Ny f(x) = 11;(x) and, consequently, we get

0, \>ay,

NSOV g =
CED NG aj =N >ajn, jely.

Therefore, we obtain

0, \>ay,
sup (N ) 2110z, = sup WP | : _
2>0 =0 Jj, aj=N>aji1, jELy.
= sup jaf.
JELy

Taking a; = /P the desired conclusion follows and the proof of Lemma 2.5 is
finished. -

Remark 2.6. Note that the same example can be used to show that h-jumps with the
parameter ¥ = 2 may not imply r-oscillations with » > 2 in the £” sense. To be more
precise, there exists a function f : Zy x Z4 — R such that

sup sup O] y(f(n)in€Zp)lerz,) =00, 2=1 <00
NeZy 1eGN(Zy)

and

sup ANy (f (o n) i n € Z) Y2 er(z,) < oc.
>0
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3. Uniform oscillation inequalities: Proof of Theorem 1.1

In this section, we prove the main uniform oscillation inequality from Theorem 1.1. We
will closely follow the ideas and notation from [18]. We begin with standard reductions
which allow us to simplify our arguments. By a standard lifting argument, it suffices to
prove equation (1.4) for canonical polynomial mappings. Fix a non-empty I' ¢ N* \ {0}
and recall that the canonical polynomial mapping is defined by

REsx=(@p ..., 0 =@’y el eRl,
where x7 = xi". . .x};" for y € I'. Here, RI' denotes the space of tuples of real num-
bers labeled by multi-indices y = (y1, . .., y), so that Rl = RITl and similarly for
zr =71,

Fort e X,x € X,and f € LO(X ), define the averaging operator

A @) = 1o mzk Z f(]_[ T x ) 3.1

eQ,NZk vel

where T, : X — X, y €', is a family of commuting invertible measure preserving
transformations. Our aim will be to prove the following ergodic theorem along the
canonical polynomial mappings.

THEOREM 3.1. Let k € Zy and a finite non-empty set T C N¥\ {0} be given. Let
(X, B(X), n) be a o-finite measure space endowed with a family of commuting invertible
measure preserving transformations {T,, : X — X : y € I'}. Then for every p € (1, 00),
there exists a constant Cr y , > 0 such that for every f € LP(X), we have
sup  sup ||012,1(Azf 1t eX)rxy < Crppll fllLrx)- (3.2)
J€Z+ IEGJ (X)

We immediately see that Theorem 3.1 is a special case of Theorem 1.1. However, for
every polynomial mapping P = (Py, . . ., Py) : Z¥ — Z¢ as in equation (1.1), there exists
a set of multi-indices I' = NX. <do \ {0} for some dy € Z, such that for any j € [d], each P;
can be written as

k
Pj(m) = Z ajym’, meZl
yell

for some coefficients a;,, € Z. Setting

d
I, ver, (3.3)
j=1
where T1,...,7T;: X — X is a family of commuting invertible measure preserving

transformations, we see that AP = A;, since

l_[ TP i (m) l—[ 1—[ Ta”,mV _ l—[ Tmy

j=1yel yell

This shows that the inequahty (3.2) from Theorem 3.1 implies the corresponding inequality
in Theorem 1.1 and thus it suffices to prove Theorem 3.1. For this purpose, a further
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reduction to the set of integers is in order. By invoking Calderén’s transference [4]
principle, the matter is reduced to proving the following theorem.

THEOREM 3.2. Letk € 7 and a finite non-empty set T C N\ {0} be given. Let

M f(x) = | Yo o fe—=mNH, xezf (3.4)

|2, N ZK
yeQ,NZk

be an integer counterpart of A; defined in equation (3.1). Then for every p € (1, 00), there
exists a constant Cr,p > 0 such that for every f € LP(X), we have

sup  sup ||012,1(Mtf 21 € X)lepzry < Crapll fllerzry- (3.5)
J€Z+ IEGJ(X)

This reduction will allows us to use Fourier methods which are not available in the
abstract measure spaces setting. The operators from equation (3.4) are sometimes called
discrete averaging Radon operators. From now on, we will closely follow the ideas from
[18] to establish equation (3.5). Its proof will be illustrated in the next few subsections.

3.1. Ionescu—Wainger multiplier theorem. The key tool, which will be used in the proof
of Theorem 3.2, is the Ionescu—Wainger theorem [7]. We now recall the d-dimensional
vector-valued Ionescu—Wainger multiplier theorem from [18, §2].

THEOREM 3.3. For every @ > 0, there exists a family (P<n)nez, of subsets of Z
satisfying the following properties.
(i) Onehas [N] < P<y C [max{N, e"“}].
(ii)) If N1 < Ny, then P<y, C P<n,.
(i) Ifgq € P<n, then all factors of q also lie in P<y.
(iv) One has lem (Py) < 3V.

Furthermore, for every p € (1, 00), there exists 0 < Cp 4 < 00 such that, for every
N € Z4, the following holds.

LetO) < ey < e’Nzg, andlet ® : RY — L(Hy, Hy) be a measurable function supported
on enQ, where Q := [—1/2, 1/2)? is a unit cube, with values in the space L(Hy, Hi) of
bounded linear operators between separable Hilbert spaces Hy and Hy. Let 0 < A, < 00
denote the smallest constant such that, for every function f € L2(R?; Hy) N LP(RY; Hy),

we have
1 TRa[O1f I Lrwa:myy = Apll 1l Lpwe: Hy)- (3.6)
Then the multiplier
AnE) = Y OE-b), 3.7)
beSy

where X<y is 1-periodic subsets of T4 defined by

Yoy = {C—l ceQinT?: q € P<y and gcd(a, q) = 1}, 3.8)
q
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satisfies, for every f € LP(Z%; Hy), the following inequality:
||TZd[AN]f||zp(Zd;H1) < Cpo.u(log N)Ap||f||£P(Zd;HO)~ (3.9)

An important feature of Theorem 3.3 is that one can directly transfer square function
estimates from the continuous to the discrete setting. The constant A, in equation (3.6)
remains unchanged when © is replaced by ®(A-) for any invertible linear transformation
A :R? — R4, By property i, we see

DR (3.10)

A scalar-valued version of Theorem 3.3 was originally established by Ionescu and
Wainger [7] with the factor (log N)? in place of log N in equation (3.9). Their proof
was based on a delicate inductive argument that exploited super-orthogonality phenomena
arising from disjoint supports in the definition of equation (3.7). A somewhat different
proof with factor log N in equation (3.9) was given in [14]. The latter proof, instead
of induction as in [7], used certain recursive arguments, which clarified the role of the
underlying square functions and strong-orthogonalities that lie behind of the proof of the
Ionescu—Wainger multiplier theorem. A much broader context of the super-orthogonality
phenomena was recently discussed in the survey article of Pierce [19]. A detailed proof
of Theorem 3.3 (in the spirit of [14]) can be found in [18, §2]. We also refer to the recent
remarkable paper of Tao [23], where the factor log N was removed from equation (3.9).

An important ingredient in the proof of Theorem 3.3 is the sampling principle of
Magyar—Stein—Wainger from [13]. We recall this principle as it will play an essential role
in our further discussion.

PROPOSITION 3.4. Let d € Z4 be fixed. There exists an absolute constant C > 0 such
that the following holds. Let p € [1, co] and q € Z, and let By, By be finite-dimensional
Banach spaces. Let m : R? — L(By, By) be a bounded operator-valued function sup-
ported on g~ Q and denote the associated Fourier multiplier operator over RY by Tgalm].
Let mger be the periodic multiplier

mper(§) := Y mE —n/q), £eT

nezd

Then,
I Tza Berllep 7.8,y er 2438,y < CITRa [0l Lo @d;5))—> Lo RY:By)-

The proof can be found in [13, Corollary 2.1, p. 196]. We also refer to [16] for
generalization of Proposition 3.4 to real interpolation spaces, which in particular covers
the case of jump inequalities.

3.2. Proof of inequality (3.5) from Theorem 3.2.  Fix p € (1, o) and let f € £7(Z") be
a finitely supported function. We fix pg > 1 close to 1 such that p € (po, pé). We take
T € (0, 1) such that

T < 2 min{po — 1, 1}. (3.11)
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Now by equation (2.15), one can split equation (3.5) into long oscillations and short
variations respectively by

sup  sup ||0%,N(Mtf 11 € X)llgpzry
NeZy 1e6n(X)

< sup sup |07 (Mo f it € D)oz

~

NeZy I1eSn(Dy)

00 1/2
+ H ( D OVEMf e, 2<”+1>’))2> (3.12)
n=0

o2 (Z)

To handle the short variations, we may proceed as in [18] (see also [24]) and conclude
that

o0 1/2
H ( Z V3 (My f :t €[n%, (n+ 1)’))2)
n=0

ep(ZT)
o0 1/q

< (Z n‘q“‘”) £ lerzry S N Flepzrys (3.13)
n=0

since g(1 —7) > 1 by equation (3.11); here, g = min{p,2}. The first inequality
in equation (3.13) follows from a simple observation that for any finite sequence
to <t <...<tycontained in [n%, (n + 1)7), one has

J
> My — My D)L llerzry S 275 1ZF 0 (R \ Q).
j=1

The latter quantity is controlled by
27024 0 (g \ Q) S0
which immediately follows by invoking the following proposition.

PROPOSITION 3.5. ([18, Proposition 4.16, p. 45], see also [17, Lemma A.l, p. 554]) Let
Q C R¥ be a bounded and convex set and let 1 < s < diam(S2). Then,

#{x e ZF - dist(x, 9Q) < s} <x s diam(Q)* 1. (3.14)
The implicit constant depends only on the dimension k, but not on the convex set 2.

Now we have to bound long oscillations from equation (3.12). By Davenport’s result
[5], we know that

#(Qyr NZH) = [Qyur | + O D).
Consequently, one has the following estimate:
1Myur f = Tgrlmoe 1 lenzry S 27" 1 levzr)s

where

1
mE):=— Y eE-M), &eT', 1eRy.

Q
€| yeQ,NZk
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Thus, we are reduced to prove

sup  sup O] y(Tyrlmi1f 1t € D)llprzry S If lenzry- (3.15)
NeZy 1eSy(Dy)

3.3. Proof of inequality (3.15). Now, let x € (0, 1/10). The proof of equation (3.15) will
require several appropriately chosen parameters. We choose o > 0 such that

( 1 1)( 1 1 )‘1
Ol > - — - I — .—/ .
po  2/\po min{p, p'}

Let u € Z be a large natural number to be specified later. We set

) 1§
0 := min {m, @}, (3.16)

where § > 0 is the exponent from the Gauss sum estimates in equation (3.28). Let
So := max(ZL‘ZJr N [1, n*"]). We shall, by convenient abuse of notation, write

Efn”‘ = 2550.

Next, for dyadic integers S € 2%+, we define

Yog if § =24,
Yg = - .
255 \ Efg/zu if § > 2%,
Then, it is easy to see that
¥ = U 5. (3.17)
§<8o,
Se2uZ+

Now we define the Tonescu—Wainger projection multipliers. For this purpose, we introduce
a diagonal matrix A of size |I'| x |I'| such that (Av), :=|y| v, forany y € "'and v € RT,
and for any ¢ > 0, we also define corresponding dilations by setting t4x = (t“"xy tyel)
for every x € RL. Let n: R — [0, 1] be a smooth function such that

L x| = 1/32|1°)),

=10, = 1/a60T).

For any n € Z,, we define

Mepr wra—yiy &) = Y @A —a/q)), £eT, (3.18)
a/qeXo,tu
as well as
Mg, wra @) = Y nQ@" A —a/g), £eT", se2?. (319
a/qeXs
Note that Theorem 3.3 applies for equations (3.18) and (3.19) since 2-nvl=x) < e <

2
¢S50 for sufficiently large n € Z. . Using equation (3.18), one sees that
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sup  sup ”0%,N(TZF (m/1f 1 € Do)llgpezr)
NeZy 1eSn(Dy)

< sup  sup ||0%’N(Tzl" [mone (1 = M<pr nra—y1a)1f 2 n € N)llgpzry  (3.20)
NeZy IeSy(N)

+ sup sup ||0%’N(TZr[m2nr anf’nr(A_X[d)]f .ne N)”(p(zl“). (321)
NeZy 1eSy(N)
The first and second terms in the above inequality correspond to minor and major arcs,
respectively.

3.4. Minor arcs: estimates for equation (3.20). A key ingredient in estimating equation
(3.20) will be a multidimensional Weyl’s inequality.

THEOREM 3.6. [18, Theorem A.l, p. 49] For every k € Z and a finite non-empty set
I' C NK\ {0}, there exists € > 0 such that, for every polynomial

P(n)=>)_&n",

yell

every N > 1, convex set Q2 C B(0,N) C R, function ¢ : Q2N 7% — C, multi-index
yvo € I', and integers 0 < a < g with gcd(a, q) = 1 and

<l
_2’

E a
Yo q

q

we have

Srx N log(N + Dliglle) + N* sup o) —o (),

[x=y|<NKk—¢

‘ > e(P()g(n)

neQNzk

(3.22)
where
« :=min{g, N"°!/q}.

The implicit constant in equation (3.22) is independent on the coefficients of P and the
numbers a, q, and N.

To estimate equation (3.20), we first observe, using equation (2.13), that

sup  sup (07 v (Tgr[myr (1 = My pramyia)]f 11 € N)llgozry
NeZy 1eSy(N)

o]

S M Tzrimyr (1= Hape e a—g1a)1f lencar).- (3.23)
n=0

Using Theorem 3.6 and proceeding as in [18, Lemma 3.29, p. 34], we may conclude that

I Tzr My (1 = My e a—yia) 1 flenzry S @+ D72 f ooz, (3.24)

provided that u is large. Combining equation (3.23) with equation (3.24), we obtain the
desired bound for equation (3.20).
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3.5. Major arcs: estimates for equation (3.21).  Our aim is to prove

sup  sup ||0%,1\/(TZr [mon <t pra—y1)1f 21 € N)llgpzry S 1 fllepczry- (3.25)
NeZy 1eSy(N)

Forn € Nand £ € T, define a new multiplier
myE) = Y. Gla/q) Py —a/gn@" A& —a/g)), (3.26)
a/qeX<,tu

where @ is a continuous version of the multiplier my given by
1 r
Oy (§) = e (1) )dt,
181 Jay
and G(a/q) is the Gauss sum defined by

1
Gla/q):= > ea/q)- ().

relql*

It is well known from the multidimensional Van der Corput lemma [22, Proposition 5,
p- 342] that

1Dn )] S INAELT and (DN (E) — 1] S INAE|wo. (3.27)

By Theorem 3.6 (see also [18, Lemma 4.14, p. 44]), one can easily find § € (0, 1) such that

1G(a/q)| Sk q™° (3.28)

foreveryg € Zy anda=(a, :y €T') € [¢1" such that gcd(a, ¢) = 1.
We claim that

_,T/2
| 7zr [mznf l_[gnf,nf(A—XId) - mn]f”(p(zr) 5 27" ||f||13p(ZF)- (3.29)

To establish equation (3.29), one can proceed as in [18, Lemma 3.38, p. 36] by appealing
to the proposition stated below and the estimate in equation (3.10), Theorem 3.3, and
Proposition 3.4.

PrOPOSITION 3.7. [18, Proposition 4.18, p. 47] Let Q2 < B(0, N) C R* be a convex set
and K: Q — C be a continuous function. Then for any g € Zy, a = (a, : y €T') € [q1"
such that gcd(a, ) = 1 and &€ = a/q + 60 € R, we have

‘ > e -MHKG) - Gla/g) / e(® - (K@) dt
yeQNZk &

q _
Sk 2 VIR L= @) + N¥IKl () D (910 INTITH™

yell

+ Nk sup IK(x) — KO,
x,yeQ: [x—y|=q

for any sequence (¢, : y € I') C [0, 1]. The implicit constant is independent of a, q, N, 0
and the kernel K.
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Using equations (3.29) and (2.13), the proof of the inequality (3.25) is reduced to
showing

sup  sup [ OF y(Tyrlmylf i n € N)llgozry S U Fllenczry- (3.30)
NeZy IeSyN)

3.6. Major arcs: estimates for equation (3.30). Forn € Z,, S € Qul and £ € TT, we
define a new multiplier

myE) = Y Gla/q)Pyr (¢ —a/gn@" A VE —a/q). (33D

a/qeXs

Then using equations (3.17) and (3.31), we see that to prove equation (3.30), it suffices to
show that

sup sup HOIZ,N(TZF [m,f]f :n € Nogyao)llepzry S Si4g||f||£P(ZF)’
NeZy 1€6N (N g1/¢u))
(3.32)

since $~*¢ is summable in § € 24%+.
To establish equation (3.32), we define 7(x) := n(x/2) and two new multipliers

3E) = Y @y 6 —a/gn@ A& —a/g)),

a/qes
ps@ = Y. Ga/q)i@S" & —ayg)).
a/qeXs

N

Obviously, we have m;, = v,f s and we see that the estimate in equation (3.32) will follow

if we show that

1Tz Liesflenzry S 778N flenzrys (3.33)

sup sup NOF N (Tpr[31f i1 € Nogien)llpzry S S fllopzry. (334)
NeZy 1€SNN_g1/(ru))

Using Proposition 3.7, Theorem 3.3, and the Gauss sum estimates in equation (3.28), we
can easily establish equation (3.33), and we refer to [18, Lemma 3.47 and estimate (3.49)
pp- 38-39] for more details. Now we return to equation (3.34). We define kg := (S 29] and
split equation (3.34) into small and large scales respectively by

Left-hand side of equation (3.34)

< sup sup ||012,N(TZF [v,f]f in € DL lerzr)
N€Z+ IEGN(DTSS)

+ sup  sup  [OF N (Tpr[vilf :n € DIl r),
NeZy Ie@N(]D)TZS)

where DL ¢ :={n € Zy :n € [SVTW, 25 pand DL ¢ := {n € Zy : n > 25},
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3.7. Major arcs: small scales estimates. Our aim is to prove

sup  sup (O N (Tr[vplf i n € DEQlnzry S ks log( fllpzry.  (3.35)
N€Z+ IGGN(D;S)

Using the Rademacher—Menschov inequality from equation (2.14), one has
I(5+1

Left-hand side of equation (3.35) < Z ( Z Z TZr[v;fJrl —v31f
i=0 J neU_;

s

Pz

2> 1/2

where j € Z; runs over the set of integers such that U; =[j2,, (j+ 12H)
[§L/(w) oxrs+l] By Theorem 3.3, it suffices to justify that uniformly in 0 <i <«g+1,

we have
. . 2\ 1/2
(5] £ rtosenr i, - gyparvmony [
. . r
J neU} LP@®R™)
S lLr@r)- (3.36)

This, in turn, is a fairly straightforward matter by appealing to equation (3.27) and standard
arguments from the Littlewood—Paley theory. We refer to [17] for more details, see also
discussion below [18, Theorem 4.3, p. 42].

3.8. Major arcs: large scales estimates.  Finally, our aim is to prove

sup sup [ OF N (Torp1f i n € DL lrzry S log fllepzry.  (3.37)
N€Z+ IGGN(D;S)

Proceeding as in [18, §3.6, pp. 40—41] and invoking Proposition 3.4, the estimate in
equation (3.37) is reduced to showing for every p € (1, c0) and f € LP (R, the following
uniform oscillation inequality:

sup  sup | OF N (Tra[®1f 11 € Rl pouay S 1 f Ipoay (338)
NeZy IeSGnyRy)
The inequality (3.38) can be reduced to the martingale setting from Proposition 2.2
by invoking square function arguments [10, Lemma 3.2, p. 6722] and the standard
Littlewood—Paley theory. The details may be found in [17]. This completes the proof of
Theorem 3.2.

4. Main counterexample: Proof of Theorem 1.2

In this section, we prove our main counterexample. We introduce the definition of the
sequential h-jump counting function. Let I C R, and for a given increasing sequence I =
(Ij : j eN) CIand any X > 0, the sequential h-jump counting function of a function
f : I — Cis defined by

Nt fi=Nog(f(@) it el) = #{k eN: s 1f0) - fUplz x}. 4.1)
k<t <lp+1
tel
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Then it is easy to see that Ny s f < Ny 1 f < Nyjo1 f, where

Noaf =Noa(f@ireD=#lkeN:  sup  70) = [ 22},
Ip<st<liy1
s,tel
LetI € R, and an increasing sequence I = (/; : j € N) C I be given. For any function
f:I— Cand\ > 0, we record the following inequality:
Nigf <Nief, 0<e <, (4.2)

with V;, f defined in Remark 2.4.

Remark 4.1. Note that the sequential A-jump counting function in equation (4.1) corre-
sponds to the r-oscillations in a similar way as the standard h-jump counting function in
equation (2.16) corresponds to the r-variations. Namely, for any A > 0, and I € G4, (I)
and r > 1, one has the following pointwise inequality:

AN (f() it e DY < 0] ((f@):tel, 4.3)

which is a straightforward consequence of equation (2.3) and the definition of Ny 1 f.

We have the following counterpart of the inequality (2.18) but stated in terms of the
sequential h-jump counting function and the oscillation seminorm.

LEMMA 4.2. Let (X, B(X), i) be a o-finite measure space and 1 C R. Fix p € [1, o],
and 1 < p <r < oo. Then for every measurable function f : X x I — C, we have the
estimate

sup ||0;,Oo(f(, t) S ]I)”Lp,oo(x)
1S5 (D)

Sppr SUP SUP NNy 1 (F( 1) it € DYP | ppoo(xy,. (4.4)
1eS(HN>0

Proof. The proof is a repetition of the arguments from [16, Lemma 2.3, p. 805]. We omit
the details. O

Now we can state the main result of this section.

LEMMA 43. Let 1 <p<ooand 1 <p <r < o0 be fixed. It is not true that the

estimate
sup AN (F (. 1) 1t € NV gpoozy < Cppr sup 107 L (FC 1) it €N)lenzy
2>0 1eG(N)

4.5)

holds uniformly for every measurable function f: Z x N — R.
Before we prove Lemma 4.3, let us state its consequences.

COROLLARY 4.4. Let 1 <p<ooand 1 < p <r < oo be fixed. Then the following
estimates are not true uniformly for all measurable function f: 7 x N — R:
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VI G0t €N)llereezy Sppr P 107 (fC 1) 11 € N)llerczy,

I1eS o (N)

IV it €Nlierse@) Sppr Sup_ sup [MNos (f (1) 1 €NV loncz),
1eG(N) x>0

sup [[M(No (f (-, 1) 2 1 € )Y [lgnocz
>0

Sppr SUp  sup [M(No s (F 1) 1t € NPz
1eS5(N) A>0

Proof. The result is a simple consequence of Lemma 4.3 and inequalities (2.17), (4.3). O

We will produce a counterexample to equation (4.5) on a slightly different space
than Z equipped with the counting measure. However, our counterexample can be easily
transferred to the set of integers Z.

Let X := {(2K,n) : k € N, n € Z,} be equipped with the measure 4 given by
w5, ) =25 keN, neZ,.

For j, M € Z,, we define a sequence f;y: X x N — [0, 1] as follows. If k € N<yy,
ne [ZM_k], and t € N, we set

fim@n,0)
= Z (t = 2500 — D27+ 2m) 27 Uk (127 4 2m). 2127 12m 1 1) (@)
0<m<2/-1
+ Y 2 =12+ @m+2)
0<m<2/-1

—k
X 27k (n—1)20 +@m+1)), 2% ((n—1)27 +@m+2))) (-

Further, we put f; » (2%, n, 1) = 0if k € Nojps ork € Noy butn € N_ju+«.
Let us observe that for every j, M € Z, and any sequence I = (I, : n € N), we have

supp No-n fjm € {25 n) ke Ny, n e 2M7F]), N eN, (4.6)
Ny~ fim(x) = Ny-m fjm(x), N eNsy, xeX, 4.7)
NZ—N,[_fj,M()C) = Nz—Mjfj,M(X)’ NeNsy, xeX, 4.8)

2j+k, k € NfN’

. N eN-y, ne2M ¥, @49

Nyn fim 2k, n) = {

Nyw ifim(x) < Nyn fim(x) <277V N eN, xeX. (4.10)

The next lemma will be a key ingredient in the proof of Lemma 4.3, allowing to control
the right-hand side of equation (4.5) from above. The latter estimates after appropriate
choice of the parameters j, M will lead us to the desired conclusion in Lemma 4.3.
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LEMMA 4.5. For j,M € Zy, N € N<y, and W € N<j N, one has

sup  pu(fx € X : Ny-w jfjm(x) > 2"
[eG(N)

< QMAJF2EN=W L (N 4 1)2M + (M + 1)2M 10, (W). (4.11)

Proof. Observe first that the case of W = 0 is trivial because by using equations (4.10)
and (4.6), we see that the left-hand side of equation (4.11) is controlled by

n({2*, n) 1k € Ny € 2M7F1)) = (M 4+ 1)2M. (4.12)

Thus from now on, we may assume that W > 1 and consequently 2% > 2.

Letus fix / € Goo(N). Fork € Noy, letus define Ay := (25, n) : Nyow 7 fj.m (25, n) >
2W1 and a; := #Ay. The number a; means that the sequence I detects at least 2" jumps
of height at least 27" on a; elements in the set {(2, n) : n € [2Y~¥]}. Note that

p({x € X Nynjfim) 22" = 3= 2. (4.13)
kENSM

Observe that supp fj,M(Zk,n, ) C [0,2M+7] and consequently, without any loss of
generality, we may assume that / has a finite length with the first term equal to 0 and
the last term equal to 2%/ This shows that

M = U — D). (4.14)
l

Let us assume that k € N<jps \ N.y. Observe that for every element from Ay, there exist
at least 2% jumps of height at least 2=, which are detected by the sequence /. Hence,
for each element of Ax, we can always find 2W 1 > 1 distinct jumps. Furthermore, the
existence of a jump implies the existence of two consecutive terms of I, say I; and I;41,
satisfying I;41 — I; > 2K~V . Consequently, we see that for every k € N<j; \ N_y, there
exist (2% — 1)ay pairs of consecutive terms of I whose difference is at least 26~V Setting
by+1 =0and by = maxkfme(ZW — Da,, for N < k < M, we see that the sequence by
is non-increasing and there are by pairs of consecutive terms of I whose difference is at
least 2=V, Thus, one obtains

M

D Ui = 1) = Y 2N — by,
1

k=N

as the pairs that were counted at levels > k + 1 are not counted at level k. This, together
with equation (4.14), implies

M M
2M+j > Z 2](—ka _ Z 2k—N—lbk
k=N k=N+1
M M
=by + Z 2k—N—lbk > 2W—l Z 2k_l_Nak,
k=N+1 k=N+1
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where in the last inequality, we have used the fact that by > 2% — Day > 2W~1q.
Combining this with equation (4.13) and the trivial bound a; < 2M—k e obtain

n(x € X : Nyn fjm(x) > 2"Y)
< Z Dk < IMHHZEN-W L (v oM w1,

k ENS M
This completes the proof of Lemma 4.5. O

A simple consequence of Lemma 4.5 is the following useful estimate, which will be
used in the proof of Lemma 4.3 only with g > 1.

LEMMA 4.6. Let q € Ry be fixed. Then
(N + 1)2MFT0+N g > 1,

_sup / (Nyn j iGN dpu(x) S (M4+12Y +3 (G + NR2MHAN g =1,
TeGo (M) /X AM+j+N

0<qg<l,
uniformly in j, M € Z4, and N € N<y.

Proof. Using equation (4.10) and then Lemma 4.5, we see that

/;((NQ—N,ifj,M(x))q dpu(x)

= > (Ny-n j fim ()T dp(x)
WeN< 1y (xeX:N,—y jfjm()e2V 2WHD))
S Y 2Yulx e X Nyw pfim(x) = 2%))
WeN<jin
S Y WM L (N 12M (M + 12 g (W)
WeN<jin
20+N =D g > 1,
~ (M + 1)2M 4 (N + 1)2M+U+NIg L oM+j+N L5y g=1,
1, O0<g<l.
This gives the desired estimates. O

Now we are able to prove Lemma 4.3.

Proof of Lemma 4.3. At first we deal with the left-hand side of equation (4.5). Let us
denote

Ly = sup [Ny fi) Y Nroxy, o M € Ly
r>0
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By changing the variable o — ha!/", we obtain

Liy = sup apn({@k n): W(Ns £jm Q5 n)V7 > apl/p
a, >0

sup ra'/ ({25, n) 1 Ny £ K n) = ah)V/P
a, >0

~ sup sup 27 Na' " ({25, n) : Ny-n f (25, n) = ap/P.
NeN a>0

Further, using equations (4.7) and (4.9), we get

Lim=~ sup sup2 Va ({2, n) : Ny-w fi (25, n) > ap)V/?
NeN<y a>0

sup  sup 27NN/ (@K, n) s Npew £ 2K, ) = 27 P
NeNcy leNey

sup  sup 27 NFUD/rQMpp 41— py)l/p
NENSMZENSN

= 2/ MIp (A 4 1yVP, (4.15)

We now focus on the right-hand side of equation (4.5). Let

Rjym:= sup ||0;—)00(fj,M(-, H:teN)rxy), J.MelZy.
16 (N) ’

Since |fjm(x, 1) — fim(x, )| =27M, x e X, 5,1 €N, provided that f;y(x, 1) #
fj.m(x,s), we obtain

o0

(O;OO(fj,M(x’ Nrer= Z Z sup | fim(x,0) — fim(x, I)|”
| NelM+1] k=0 D=t <lit1

X Lisupy <oy i) — i (e dle@N 2-N+1))
< Z 2_Np+pN2—Njfj,M(x)-
Ne[M+1]

Using equation (4.8), we see that the terms correspondingto N = M + 1 and N = M are
comparable and therefore we get

1/p
0;’oo(fj,M(X, 1:teN)< ( Z 2—NpN2Njfj,M(x)) , (4.16)
Ne[M]

uniformly in j, M € Z, x € X, and any sequence / € S5 (N).
In what follows, we distinguish three cases.

Case 1: p = p. Using equation (4.16) and then Lemma 4.6 (with ¢ = 1), we arrive at
(Rjm)? S sup  y 27N / Nyn 7 fim () dpn(x)
160 (N) Ne[M] X

< D0 27V 12M + (j + N)2M TN
Ne[M)

~ (M + 1)2M 4 jaM+i,
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This implies
Riy S (M4 D)VpoMIp o jUpoMED/p - i M e 7,

Consequently, if equation (4.5) were true, then combining the above estimate with equation
(4.15), we would have

20/r+MIp(pp 4 )U/P <M+ pYraMip o 1 poMED/P oM e 7
which is equivalent to
20 <y jVr2ile (4 1)V M e Zy.
Taking M = 2'%07  we see that
2T < 14 jUPNIP ez,
Letting j — oo, we get the contradiction. This finishes the proof of Case 1.

Case 2: p > p. Using equation (4.16), the triangle inequality for the LP/P(X) norm, and
Lemma 4.6 (with ¢ = p/p), we obtain

1/p

_N,
2 pNz_Njfj,M
Ne[M]

Riy S sup

TeG 4 (N) Lr/r(X)

1/p
< _ sup ( Z 2Np||N2Njfj,M||Lp/p(x)>
1€Goo(N) N Ne[M]

1/p

S ( 37 27N+ 102M (N + 1)2M+<J'+N>P/ﬂ)p/p)
Ne[M]

~ (M + 1)p/p2Mp/p + 2Mp/p+j)1/p

~ p P ptilp
~ (M + 1)/PoM/p 4 pM/pile,

Therefore, if equation (4.5) were true, then the above estimate together with equation (4.15)
would lead us to the estimate

2j/r+M/p(M + 1)1/p < (M + 1)1/p2M/p +2M/p+j/p, j.MeZ,,
which is equivalent to
2Im <142+ 1)V MeZ,.
Taking M = [2'%0/P/° | we get
I <14 270iP jery,
which leads to the contradiction if we let j — oo. This finishes the proof of Case 2.

Case 3: p < p. Using equation (4.16) and then applying the Holder inequality (here we
use equations (4.6) and (4.12) as well) and Lemma 4.6 (with ¢ = 1), we infer that
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p/p
(Rjm)’ S sup f < Z 2_N'°N2_Njfj,M(x)) dp(x)
b'e

1e6(N) Ne[M]

< sup (/
€65 (N) X

p/p
S (M + 12/ ”( >0 2N+ 2M + (i + N)2M+f+N)>
Ne[M]

~ (M + D)2M 4+ (M + 1)2M)1=plejaM+iyr/e,

p/p
27NNy N f o (x) dM(X)> (M + 1)2My1=r/p
Ne[M]

This shows that
R m < (M + 1)1/P2M/P +2M/P+j/pj1/p(M T 1)1/P*1/p_

Consequently, if equation (4.5) were true, then combining the above estimate with equation
(4.15), we would get

2.i/r+M/p(M+1)1/175(M+1)1/p2M/p+2M/p+.i/pjl/p(M+l)l/p—l/ﬂ, j.MeZy,
which is equivalent to
I < 2P (M )TV M eZy.
Taking M = 2100/ e see that
2Jlr <1 _|_j1/'02—991'/»0, jez.,.

Letting j — oo, we get the contradiction. This finishes the proof of Case 3. Consequently,
the proof of Lemma 4.3 is finished. O
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