VARIATION AND OSCILLATION FOR
SINGULAR INTEGRALS WITH ODD KERNEL
ON LIPSCHITZ GRAPHS
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ABSTRACT. We prove that, for p > 2, the p-variation and oscillation for the smooth trun-
cations of the Cauchy transform on Lipschitz graphs is bounded in L? for 1 < p < oo. The
analogous result holds for the n-dimensional Riesz transform on n-dimensional Lipschitz
graphs, as well as for other singular integral operators with odd kernel. In particular, our
results strengthen the classical theorem on the L? boundedness of the Cauchy transform on
Lipschitz graphs by Coifman, McIntosh, and Meyer.

1. INTRODUCTION

The p-variation and oscillation for martingales and some families of operators have been
studied in many recent papers on probability, ergodic theory, and harmonic analysis (see [Lé],
[Bo], [JKRW], [CJRW1], and [JSW], for example). The purpose of this paper is to establish
some new results concerning the p-variation and oscillation for families of singular integral
operators defined on Lipschitz graphs. In particular, our results include the LP boundedness
of the p-variation and the oscillation for the smooth truncations of the Cauchy transform
and the n-dimensional Riesz transform on Lipschitz graphs, for 1 < p < co and p > 2.

Given a Borel measure z in R?, one defines the n-dimensional Riesz transform of a function
f € LY(u) by RHf(x) = lime o RY f(x) (whenever the limit exists), where

R e =R (LT

When d = 2 (i.e., u is a Borel measure in C), one defines the Cauchy transform of f € L!(u)
by C*f(z) = lime o CF f(z) (whenever the limit exists), where

OFf(a) = /| 1O ), zec

a—y|>e T 7Y

To avoid the problem of existence of the preceding limits, it is useful to consider the maximal
operators RYf(z) = sup,o [ R f(x)] and C4 f(z) = sup,sq [V ()]

The Cauchy and Riesz transforms are two very important examples of singular integral
operators with a Calderén-Zygmund kernel. The kernels K : R?\ {0} — R that we consider
in this paper satisfy

C C c
1.1 K < — K < 0, K <
( ) ‘ (1’)’ — |$|n7 ’81 (1’)’ — |£C|n+1 and ’81 a:vj (.%')‘ — |x|n+27
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forall1 <i,j <dandz = (2!,...,2%) € R¥\ {0}, where 0 < n < d is some integer and C' > 0
is some constant; and moreover K(—xz) = —K(x) for all  # 0 (i.e. K is odd). Notice that
the n-dimensional Riesz transform corresponds to the vector kernel (z',... 2%)/|z|"*!, and
the Cauchy transform to (z!, —22)/|x|? (so, we may consider K to be any scalar component
of these vector kernels).

Given an odd kernel K satisfying (1.1) and a finite Borel measure p in R%, for each € > 0,
we consider the e-truncated operator

T.p(w) = /| L Keopduy), oz

and then we set T'u(x) = lime o Tep(z) whenever the limit makes sense, and Tiu(z) =
SUp.o |Tep(x)|. Finally, given f € LY(u), we define T f(x) = T.(fu)(z), TFf(z) =
T(fu)(z) and T f(x) := Tu(fu)(z). Thus, for a suitable choice of K, the operator T*
coincides with the Cauchy or Riesz transforms.

Besides the operator T, defined above, one can consider another e-truncated variant that
we proceed to define. First we need some additional notation. Given x = (z',...,z%) € RY,
we use the notation 7 := (x!,...,2") € R™ Let pg : [0,00) — [0,00) be a non decreasing
C? function such that X[3y/m00) < PR < X[2.1y/m,00) (the numbers 3\/n and 2.1y/n are chosen
just for definiteness and they are not important). Given ¢ > 0 and 2 € R?, we denote

pe(x) = pr(|zl/e) and ¢ :={pc}es0.

Given K as above, € R% 0 < ¢, and a finite Borel measure i, we set
(Keox n)(@) 1= [ oo = y)K e~ y) duty).

We also denote (K¢ * p)(z) = {(K¢e * 1)(x)}es0. Finally, given f € L'(u), we define
To f(x) == (Kge * (fu)(z), Th f(x) = lime_o Th. f(z) (whenever the limit makes sense),
T9 f(2) = supeoy | T £ (2)], and TE () := (T F(2)}eso.

Let 7 be a subset of R (in this paper, we will always have Z = (0,00) or Z = Z), and let
F := {F.}cer be a family of functions defined on R%. Given p > 0, the p-variation of F at
z € R? is defined by

Vo(F)(x) := sup ( > Py (@)~ F, (x)\p> l/p,

{em} meZ

where the pointwise supremum is taken over all decreasing sequences {€,,}mez C Z. Fix a
decreasing sequence {r, }mez C Z. The oscillation of F at x € R? is defined by

1/2
O(F)(@) = sup <Z|Fem<x>—Fam<x>|2> ,

{em}{om} meZ

where the pointwise supremum is taken over all sequences {€,, }mez C Z and {0, }mez CZ
such that ry11 < €y < 0y, < 1y, for all m € Z.

In this paper we are interested in studying the p-variation and oscillation for the family
75 f. That is, we will deal with

(Vo o TR [ () := V(T4 f)(2) = V(K@ + (f))(x)  and
(O T)f(x) == O(TL [)(x) = O(Kp* (fn)) (@),

for a Borel measure p and f € L'(u). Although it is not clear from the definitions, these
operators are p-measurable (see [CJRW1], [JSW]).
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Given E C R? we denote by H'% the n-dimensional Hausdorff measure restricted to E.
Let T := {x € R? : z = (T, A(%))} be the graph of a Lipschitz function A : R* — R~
with Lipschitz constant Lip(A4). Let H'(HZ) and BMO(HZ) be the (atomic) Hardy space
and the space of functions with bounded mean oscillation, respectively, with respect to the
measure Hp. The following is our main result.

Theorem 1.1. Let p > 2, let K be a kernel satisfying (1.1), and set jn := H{t. The operators
V, 0T} and O o T} are bounded

e in LP(u) for 1< p < oo,

o from H'(u) to L'(n),

e from L'(u) to LY*°(u), and

e from L*°(u) to BMO(u).

In all the cases above, the norm of O o 1% is bounded independently of the sequence that
defines O.

Let us recall that the L?(H]) boundedness of the Cauchy transform on Lipschitz graphs
I' ¢ C with slope small enough was proved by A. P. Calderén in his celebrated paper [Ca].
The L? boundedness on Lipschitz graphs in full generality was proved later on by R. Coifman,
A. MclIntosh, and Y. Meyer [CMM].

Consider the Cauchy kernel K(z) = 1/z (2 € C), and set p := Hi, so C¥ = T¥. By
standard Calderén-Zygmund theory (namely, Cotlar’s inequality), the L?(x) boundedness of
the Cauchy transform C* is equivalent to the L?(x) boundedness of the maximal operator
C¥. Let M* denote the Hardy-Littlewood maximal operator with respect to the measure
. It is easy to check that, for f € L!(u) with compact support, there exists some constant
Cp > 0 such that

Céf(x) <TG f(x) + CoM" f(z) < (V, 0 TJ) f(z) + CoM* f(x)

for all € > 0, thus (V, o 7%') + CoM* controls the maximal operator C4 and, in this sense,
Theorem 1.1 (together with the known LP(u) boundedness of M*) strengthens the results
of [Ca] and [CMM]. Analogous conclusions hold for the n-dimensional Riesz transform and
the maximal operator RY.

The operator V), o 7} is also related to an important open problem posed by G. David
and S. Semmes which actually is our main motivation to prove Theorem 1.1. We need some
definitions to state it.

Recall that a measure u is said to be n-dimensional Ahlfors-David regular, or simply
AD regular, if there exists some constant C' such that C~1" < u(B(x,r)) < Cr™ for all
x € suppp and 0 < r < diam(supppu). It is not difficult to see that such a measure p must be

of the form p = h'Hg,,,,, where h is some positive function bounded above and away from

zero. A Borel set E C R? is called AD regular if the measure H% is AD regular. One says
that p is uniformly n-rectifiable, or simply uniformly rectifiable, if there exist 8, M > 0 so
that, for each x € suppu and R > 0, there is a Lipschitz mapping g from the n-dimensional
ball B"(0, R) C R™ into R? such that Lip(g) < M and pu(B(z, R) N g(B"(0,R))) > 0R",
where Lip(g) stands for the Lipschitz constant of ¢g. In the language of [DS2], this means that
suppp has big pieces of Lipschitz images of R™. A Borel set E C R? is called uniformly n-
rectifiable if H, is n-uniformly rectifiable. Of course, the n-dimensional graph of a Lipschitz
function is uniformly n-rectifiable.

David and Semmes asked the following question, which is still open (see [Pa, Chapter 7]):

Problem 1.2. [s it true that an n-dimensional AD regular measure p is n-uniformly recti-

fiable if and only if RY is bounded in L?(u)?
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It is proved in [DS1] that if p is uniformly rectifiable, then RY is bounded in L?(u).
However, the converse implication has been proved only in the case n = 1 and d = 2, by
P. Mattila, M. Melnikov and J. Verdera [MMV], using the notion of curvature of measures
(which seems to be useful only in this case).

Set R := {Rf'}¢~0. By combining some techniques from [DS2] and [To], in our forth-
coming paper [MT] we show that the L? boundedness of V, o R* implies that x is uniformly
n-rectifiable. Moreover, we also prove that 1, o R* is bounded in L?(p) for all AD regular
uniformly n-rectifiable measures p. So we obtain the following theorem, which might be
considered as a first approach to a possible solution of Problem 1.2:

Theorem. Let p > 2. An n-dimensional AD reqular measure p is uniformly n-rectifiable if
and only if V, o R* is a bounded operator in L?(y).

An essential ingredient for the proof of this result is Theorem 1.1 above. The arguments
and techniques used to derive the L? boundedness of V,0R* on uniformly rectifiable measures
from the L? boundedness of V, 0 R/ on Lipschitz graphs are quite delicate (R is defined as
R* but using the family ¢ for the truncations). In particular, they involve the corona type
decomposition introduced in [DS1]. For this reason, the proof of the preceding theorem is
out of the scope of this paper and will appear in [MT].

Concerning the background on the p-variation and oscillation, a fundamental result is
Lépingle’s inequality [Lé], from which the LP boundedness of the p-variation and oscillation
for martingales follows, for p > 2 and 1 < p < oo (see Theorem 2.4 below for more details).
From this result on martingales, one deduces that the p-variation and oscillation are also
bounded in L? for the averaging operators (also called differentiation operators, see [JKRW]):

_ 1
‘B(I‘, 6)‘ B(x,e€)

As far as we know, the first work dealing with the p-variation and oscillation for singular in-
tegral operators is the one of J. Campbell, R. L. Jones, K. Reinhold and M. Wierdl [CJRW1],
where the LP and weak L' boundedness of the p-variation (for p > 2) and oscillation for the
Hilbert transform was proved. Recall that, for f € LP(R) and x € R,

HA@ =1 [ f)dy,

T Jg—y|>e L — Y

and then the Hilbert transform of f is defined by H f(z) = lim._,o Hcf(x), whenever the
limit exists. Later on, there appeared other papers showing the LP boundedness of the p-
variation and oscillation for singular integrals in R? ([CJRW2]), with weights ([GT]), or for
other operators such as the spherical averaging operator or singular integral operators on
parabolas ([JSW]). Finally, we remark that, very recently, the case of the Carleson operator
has been considered too ([LT], [OSTTW]).

Notice that the Hilbert transform is one of the simplest examples where Theorem 1.1
applies (one sets I' = R, i.e. A =0), and so one obtains a new proof of the LP boundedness
of the p-variation and oscillation for the Hilbert transform. In the original proof in [CJRW1],
a key ingredient was the following classical identity, which follows via the Fourier transform:

(1.3) Qe=PF.+xH,

(12) D.f(x) f)dy, zeR.

where P, is the Poisson kernel and Q. is the conjugated Poisson kernel. Using this identity
and the close relationship between the operators Q). and H., Campbell et al. derived the
LP boundedness of the p-variation and oscillation for the Hilbert transform from the one of
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the family {D.(H f)}es0, where D, is the averaging operator in (1.2) (notice that P, can be
written as a convex combination of operators Dy, 6 > 0).

In most of the previous results concerning p-variation and oscillation of families of oper-
ators from harmonic analysis, the Fourier transform is a fundamental tool. However, this is
not useful in order to prove Theorem 1.1, since the graph I' is not invariant under translations
in general. Moreover, even for the Cauchy transform, there is no formula like (1.3), which
relates the truncations of a singular integral operator with an averaging operator applied to
a singular integral operator, when I is a general Lipschitz graph.

The main ingredients of our proof of Theorem 1.1 are the known results on the p-variation
and oscillation for martingales (Lépingle’s inequality [Lé]) and a multiscale analysis which
stems from the geometric proof of the L? boundedness of the Cauchy transform on Lipschitz
graphs by P. W. Jones [Jnl] and his celebrated work [Jn2] on quantitative rectifiability in
the plane, using the so called 3 coefficients. Some of the techniques in these papers were
further developed in higher dimensions by David and Semmes [DS1] for Ahlfors-David regular
sets. More recently, in [To] some coefficients denoted by «, in the spirit of the Jones’ /s,
were introduced, and they were shown to be useful for the study of the LP-boundedness of
Calderén-Zygmund operators on Lipschitz graphs and on uniformly rectifiable sets (see the
definition below Theorem 1.3). In our paper, the o and f coefficients play a fundamental
role.

Let us remark that Lépingle’s inequality, which asserts the LP boundedness of the p-
variation of martingales, fails if one assumes p < 2 (see [Qi] and [JW], for example). More-
over, this fact can be brought to the p-variation of averaging operators and singular integral
operators, thus it is essential to assume p > 2 in Theorem 1.1. Analogous conclusions hold
if one replaces the £2-norm by and ¢°-norm with p < 2 in the definition of O. See [CJRW1],
or [AJS] for the case of martingales.

Concerning the direct applications of Theorem 1.1, it is easily seen that the LP bound-
edness of V, o T}' yields a new proof of the existence of the principal values T f(z) :=
lime_oT5. f(x) for all f € LP(u) and almost all z € T', without using a dense class of func-
tions in LP(u) as in the classical proof. Moreover, from Theorem 1.1 one also gets some
information on the speed of convergence. In fact, a classical result derived from variational
inequalities is the boundedness of the A\-jump operator Ny o T} and the (a,b)-upcrossings
operator N2 o T}. Given A > 0, f € Li (1) and z € R%, one defines (N o 7') f(x) as the
supremmum of all integers N for which there exists 0 < €1 < 91 < e <o < -+ < ey <oy
so that

|T$j€i () — T;j{si ()] > A
for each i = 1,..., N. Similarly, given a < b, one defines (N2o7%') f(z) to be the supremmum
of all integers N for which there exists 0 < € < §; < €5 < dg < -+ < ey < Oy so that

Tp., f(x) < a and T, f(x) > b for each @ = 1,..., N. Using Theorem 1.1 one obtains (by
the same arguments as in [CJRW1, Theorem 1.3 and Corollary 7.1]) the following:

Theorem 1.3. Let p > 2, A > 0, and let K, and p be as in Theorem 1.1. For 1 < p < oo,

there exist constants Cy and Cy depending on p, n, d, K, and Lip(A) (and on p for the case
of C1) such that

1 C
(N3 0 TN i < S 1 liney and

C
p({z el (NxoTf)f(x) > m}) < )\m—f/p [PAIFRYE



6 A. MAS AND X. TOLSA

Trivially, (N2 o T2)f < (Np_q 0 7)) f, thus Theorem 1.3 also holds replacing A by b — a
and Ny by N2. In [JSW] it is shown that the results of Theorem 1.3 still hold when p = 2
for the particular case of the Hilbert transform. In our paper we do not pursue this endpoint
result.

2. PRELIMINARIES

Throughout all the paper, n and d are two fixed integers such that 0 < n < d. Given a
point z = (z!,...,2%) € R, we use the notation 7 := (z',...,2") € R". Given a function
f:R™ — R, we denote by Vf its gradient (when it makes sense), and by V2f the matrix of
second derivatives of f. If f depends on different points z1,z2,... € R™, then V,, f denotes
the gradient of f with respect to the x; variable, and analogously for V%i f.

For two sets Fi, Fy C R% we denote by disty (F1, F») the Hausdorff distance between Fj
and F5. We denote by £" the Lebesgue measure on R™, and for the sake of simplicity, we
set || |lp := Il - |zp(cny for 1 < p < oo, and dy := dL"(y) for y € R™.

In the paper, when we refer to the angle between two affine n-planes in R%, we mean the
angle between the n-dimensional subspaces associated to the n-planes. As usual, the letter
‘C” stands for some constant which may change its value at different occurrences, and which
quite often only depends on n and d. The notation A < B (A 2 B) means that there is some
fixed constant C such that A < CB (A > CB), with C as above. Also, A ~ B is equivalent
to A< B < A

2.1. More about the family ¢. Given z € R?, 0 < € < §, and a finite Borel measure f,
we set 0 (z) 1= pc(x) — @s(x) and we define

(K 5 1) () = / o — K (@ - y) du(y),

thus (K¢?  p)(z) = (Kge * p)(2) — (Kgs * p) ().

For m € N, x € R™, and R > r > 0, we denote by B"(x,r) the closed ball of R™ with
center = and radius r, and by A™(x,r, R) the closed annulus of R centered at x with inner
radius r and outer radius R. We also use the notation B(x,r) and A(z,r, R) when there is
no possible confusion about m.

Each function ¢! is non negative, and suppp? C A™(0,2.1ey/n,36,/n) x R c R%
Moreover, ZjeZ 3022:;,1(3:) = 1 for x # 0, and there are at most two terms that do not
vanish in the previous sum for a given z € R%.

2.2. The o and ( coefficients. Special dyadic lattice. Given m € N, A > 0, and a cube
Q C R™ (ie. Q:=10,b)"+ a with a € R™ and b > 0), ¢(Q) denotes the side length of @,
zq denotes the center of  and MA@ denotes the cube with center zg and side length M(Q).
Throughout the paper, we will only use cubes with sides parallel to the axes.

Let p be a locally finite Borel measure on R%. Given 1 < p < oo and a cube Q C R?, one
sets (see [DS2])

(2.1) Bpu(Q) = igf{g(é)n /2Q (%)pdu@)}w,

where the infimum is taken over all n-planes L in R%. For p = oo one replaces the LP norm
by the supremum norm:

) dist(y, L) }
. = f _
(2 2) BOO#(Q) HLI {yESuSpl;EHQQ K(Q) ’
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where the infimum is taken over all n-planes L in R% again. These coefficients were introduced
by P. W. Jones in [Jnl] for p = co and by G. David and S. Semmes in [DS1] for 1 < p < oo.

Let F C R? be the closure of an open set. Given two finite Borel measures o, v on R,
one sets

(2.3) distp(o,v) = sup{‘ffda — [ fdv|: Lip(f) <1, suppf C F}

It is easy to check that this is a distance in the space of finite Borel measures ¢ such that
suppo C F and o(0F) = 0. Moreover, it turns out that this distance is a variant of the well
known Wasserstein distance W; from optimal transportation (see [Vi, Chapter 1]). See [Ma,
Chapter 14] for other properties of distp.

Given a cube @) which intersects suppy, consider the closed ball Bg = B(zg,6((Q)).
Then one defines (see [To))

(2.4) a,(Q) =

1 . . n
W CIZ%fL dlStBQ (,LL, CHL)7
where the infimum is taken over all constants ¢ > 0 and all n-planes L in R%. For convenience,
if @) does not intersect suppu, we set aﬁ(Q) = 0. To simplify notation, sometimes we will
write o, (Q) or a(Q) instead of aj,(Q) (and analogously for the 3’s).

The following result characterizes uniform rectifiability in terms of the o and 3 coefficients.

Theorem 2.1. Let u be an n-dimensional AD reqular measure on R?, and consider any
p € [1,2]. Then, the following are equivalent:

(a) w is uniformly n-rectifiable.
(b) For any cube R C R?,
)

(2.5 > Bu(@PUQ)" < CUR)"

QEDRd (R)

with C independent of R, where Dga(R) stands for the collection of cubes of R?
contained in R which are obtained by splitting R dyadically.
(c) There exists C > 0 such that, for any cube R C R?,

(2.6) Y. al@UQ)" < CUR)".

QEDRd (R)

The equivalence (a)<=>(b) in Theorem 2.1 was proved by G. David and S. Semmes in
[DS1], and the equivalence (a)<=-(c) was proved by X. Tolsa in [To].

In this paper we will use a slightly different definition of the o and 3 coefficients adapted
to the n-uniformly rectifiable measure u = fHR, where I' := {z € R? : x = (7, A(Z))} is
the n-dimensional graph of a given Lipschitz function A : R — R4 and f € L>*(H})
satisfies f(z) ~ 1 for almost all x € I". To this end, we need to introduce a special dyadic
lattice of sets related to I'. Given a cube @ C R™ (ie. Q := [0,b)" + a with a € R"
and b > 0), we define Q := é x R¥™. This type of set will be called v-cube (“vertical”
cube). We denote by ¢(Q) and zg the side length and center of Q, respectively, and given
A > 0 we set A\Q := )\é x R4, Let D denote the standard dyadic lattice of R™, and set
D:={Q: @ € 5} It is easy to check that the v-cubes of D intersected with I' provide a
dyadic lattice associated to the graph I' in the sense of [Da, Appendix 1]. Finally, for m € Z,
set Dy, :={Q eD: ¢(Q)=2""}.

Fix a constant Cr > 104/n(1+ Lip(A)) (the precise value of Cr will not be relevant in the
proofs given in the paper). Given 1 < p < 0o and a v-cube Q C RY, we define the coefficient
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Bp,u(Q) as in (2.1) and (2.2) but replacing 2Q by Cr@. We also define a,(Q) as in (2.4) but
taking Bg := B(Zg, Crl(Q)) x R4™™ ¢ RY. This new definition of the o and 3 coefficients
(adapted to the graph T') is the one that we will use in the whole paper.

Remark 2.2. It is an exercise to check that, with this new definition of the a’s and (s,
inequalities (2.5) and (2.6) of Theorem 2.1 still hold. Moreover, the following is an easy
consequence of (2.5) and (2.6): Let I' be an n-dimensional Lipschitz graph, f € L™ (H})
such that f(z) = 1 for almost all x € T', and pp = fHE. Let 1 < p < 2. Given Cy,Cs,C3 > 1,
there exists a constant Cyq > 0 such that, for any R € D,

Y (BoulCaQ) +au(C3Q)* ) Q) < Cap(R),

QeD:QCC1R

and the dependence of Cy with respect to I' is only on Lip(A).

Remark 2.3. It is shown in [To, Lemma 3.2], that 81 ,(Q) < a,(Q) for all @ € D. Given
Q € D, let Lg be a minimizing n-plane for a,(Q). In general, (., ,(Q) can not be controlled
by £1,,(Q), so given x € suppu N Cr@, we can not control dist(x, Lg) by means of o, (Q).
But it is shown in [To, Lemma 5.2] that dist(z,Lq) < > gep.zenrcq @u(R)¢(R), and in
particular, if P € D is such that P C @ and = € suppuNCrP, and Lp denotes a minimizing
n-plane for a,,(P), one has (see [To, Remark 5.3])

2.7) dist(z, L) S dist(z,Lp) + > au(R)(R).
ReD: PCRCQ

2.3. Martingales. First of all, let us recall a particular case of Lépingle’s inequality (see
[JSW], or [Lé] and [JKRW, Theorem 6.4] for martingales in a probability space):

Theorem 2.4. Let (X,X,\) be a o-finite measure space and p > 2. Then, there exist
constants C1,Cy > 0 such that, for every martingale G := {Gp }mez € L*()\),

VoG lrzny < CullGllrzny  and  [O(G)llL20) < CallGllL2(n),

where [|G[2(n) = SUPyez [|Gimll2(n)- The constants Cy and Ca do not depend on the mea-
sure X, and Cs neither depends on the fixed sequence that defines O.

To prove Theorem 1.1, we need to introduce a particular martingale, and to review some
known results.

Lemma 2.5. Fiz a cube P C R" (not necessarily dyadic) and a Lipschitz graph T' .= {z €
R? : ¢ = (%, A(Z))} such that suppA C P. Consider the measure p := fHE, where f(x) =1
forallx € P¢ and C’O_1 < f(z) < Cy forall T € ]5, for some fixed constant Cy > 0. Also set
P:=P xR, Then, the following hold:

(2.8) Top € L (1), Telxmn) € L, (1) for every compact set E C R, and
(2.9) 1Tl 2y S (P)V2.

Remark 2.6. To avoid the problem of non-integrability near infinity, for this type of measures
p we redefine Topu(x) = limps oo [ X(e,nr) (|2 — y|) K (x — y) du(y), which exists because p is
flat outside a compact set and K is odd. All the results in this paper remain valid with this
new definition and the adjustments that have to be done in the proofs are minimal.

In this paper, we will deal with other integrals which concern the kernel K and the measure
w near infinity. The non-integrability problem can be avoided in the same manner.
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Proof of Lemma 2.5. It is known that the operator T} is bounded in L?(y), because T is the
maximal operator associated to a Calderén-Zygmund singular integral and p is an uniformly
rectifiable measure (see [DS1]). Thus, Ty(xgu) = T¢(xE) € L}, .(u) for every compact set
ECR%

We are going to check that [|Tipllr2(, S w(P)'/2. This will imply that Tup € L}, (1)
and, since T'u exists (because p is uniformly rectifiable) and |T'u| < Tyu, we will also obtain
1Tpllr2qn) S 1(P)Y/?; so the lemma will be proved.

Using that TY' is bounded in L?(u), we have
| Teptll 22(uy) < NTOxspi)ll 220y + 1T (xapye ) | 22 ()
S w2 4+ |1 Tu(xspye ) 2 -
Set L := R x {0}¢™™ c RY; obviously ypep = HZ\P- Since L is an n-plane and K is odd,
T H}(x) =0 for all x € L. Thus,
(2.11) 1T H D spll2ae) < NTHE 2@y + 1 TeHEmspll 2oy S pu(P)2.

Set zp = (Zp,0,...,0) € L (recall that Zp denotes the center of P) and x.(z) :=
X(e,00)(|Z]). Tt is obvious that [ xc(zp — y)K(zp — y) dH}\3p(y) = 0 for all € > 0. Thus,
given z € suppu N P,

(KX Hi ) (@) < / Yelw = K (@ — y) — K(2p — )] dH 5 (9)

(2.10)

+ [ e =) = xaler = lIK p = )] M35 (0)

Since T is a Lipschitz graph, |x — zp| < ¢(P). So, the first term on right hand side of the
previous inequality is easily bounded by an absolute constant independent of €, by standard
arguments. For the second term, notice that supp(xe(z —-) — xe(zp —-)) N (L \ 3P) = () for
all e < ¢(P), and H? ({y € R"™ : xc(z —y) — xe(zp —y) # 0}) S (P)e" L for all € > {(P).
Therefore, since |zp — y| = € for all y € supp(xe(x — ) — xe(zp — ) N (L \ 3P), the second
term can also be estimated by an absolute constant. Thus, we conclude T*Hz\gp(x) =

SUPesg | (K xe * Hz\?)P)(x)] < 1 for all x € suppu N P.
Using the previous observations and (2.11), we have
ITe(x@Pye 172 = ITHE 32200 pp) + ITHE P12 pess)
< N THE P 2o + ITeH P 200y S 1(P),
which, combined with (2.10), gives [|T.pllp2(,) S p(P)Y/?, as desired. O
We are ready to define the martingale. Let P and p be as in Lemma 2.5. Given m € Z

and a € R", we set
D% :=a+[0,27")"CR"” and D2 := D% xR¥™cR%

Set D2 := {D%F2""F Cc R? : k € Z"} (notice that DS coincides with Dy, translated by
a parameter a € R" and, for a fixed a, {J,,cz D)y is a translation of the standard dyadic

lattice). Notice that u(D2) ~ 27" for all m € Z, a € R". For D € D} and x € D, we set
1
Epp(z) := —/ K(z —y)du(y) du(z)
w(D) Jp Jpe

(take into account Remark 2.6 for the meaning of [,,. K(z — y)du(y)). Finally, for z € R?,
we define the martingale Efu(x) := > pepa Xp(2)Epp(x), m € Z.
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Let us make some comments to understand better the nature of E2p. First of all notice
that, since p(0D) = 0, for any D € D% and p-almost all z € D we have

(2.12) K(z —y)duly) = lim | xe(z —y)K(z —y) du(y),
DC €— DC

and for any € > 0, we have

(2.13) /D /D Xe(z — y) K (2 — y) du(y) du(z)

because of the antisymmetry of K. Therefore, by (2.12), (2.13), (2.8), and the dominated
convergence theorem, [}, | 1. K(z —y) du(y)| du(z) < oo (in particular, we have seen that
Efp is well defined) and [, T'(xpp) dp = 0. Using this and (2.12), we finally have that

(2.14) En(z) = ﬁ/DT(XDC,U) dp = ﬁ/DTudu

forx € D € DS, thus Ef u(z) is the average of the function 7'y on the v-cube D € D2 which
contains x. So, it is completely clear that, for a fixed a € R", {E% u}mez is a martingale. In
[MV] it is shown that {E2 yi} ez is well defined and it is a martingale without the assumption
of the existence of T'u (i.e., for more general measures p).

Now, we can use (2.14), the L? boundedness of the dyadic maximal operator and (2.9) to
deduce that

(2.15) 1Egmll 2 S 1Tl 2 S w(P)?
for all a € R™ and m € Z, where the constants that appear in the previous inequalities only
depend on Cy, n, d and Lip(A).

Set B := {E2u}mez. Then, the martingale £ belongs to L2(i) by (2.15); thus by
Theorem 2.4, for all a € R™,

V(B w2y S B il p2gy S w(P)? for p>2,
IOE W20y S I1E ll 2y S 1(P)?,
where the constants in the previous inequalities only depend on Cy, n, d, and Lip(A) (and

on p, in the case of V,).
Finally, for 2 € R%, we define

Epnpa(z) i= 27" /{ . sl do
a:xzeDS,

0

(2.16)

(notice that £"({a : x € DS}) = 27™"). Thus, E,,u is an average (of the m’th term) of
some martingales depending on a parameter a € R™.

Set Ep := {Epnp}mez. We want to obtain estimates like (2.16) for V,(Eu) and O(Epu).
We will only show the details for V,(Epu), because the case of O(Epu) follows by similar
arguments.

One can easily check that E,u(x) = 2M" f[072*M]” Efpu(x)da for all m,M € Z with
M < m. Therefore, for all M,r,s € Z with M < r < s, we have
(217) Bypa) =~ Bopla) =2V [ (B2u(e) ~ BE(e) da

Given M € Z, we consider the auxiliary transformation

1/p
Vot (Bu) () == sup (Z B, () — Ermm)v) ,

rm meZ
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where the pointwise supremum is taken over all decreasing sequences of integers {7, }mez
such that r,, > M for all m € Z. With this definition it is obvious that the sequence
{Vom(Ep)(z)} ez is non increasing and V,(Ep)(z) = impr——oo Vo v (Ep)(x) for all z €
R¢. Minkowski’s integral inequality and (2.17) yield the pointwise estlmate

1/p
VB = s (% rErmﬂm)—Ermu(x)\ﬂ)
{rm}:rm>M meZ
o 1/p
<2 ”/ sup( w(x) — E2 u(x p) da
e 2 (S 1B ' ()

= gMn /[0 oot V,(Ep)(x) da.

Therefore, by the previous estimate, Minkowski’s integral inequality and (2.16),

0 Q—AI

Vo (B2 () < QM”/[ Vp(E )| 2 da < Cu(P)'2,

where C' > 0 only depends on Cy, n, d, Lip(A), and p. By the monotone convergence
theorem, we conclude that [|[V,(Eu)|lr2¢.) < w(P)Y/2. Thus we have proved the following
theorem (which can be considered the starting point to prove Theorem 1.1):

Theorem 2.7. Fiz a cube P C R". Set ' := {z € R : = = (%, A(Z))}, where A : R" —
R is a Lipschitz function supported in ﬁ, and set P := P x R, Set w= fHE, where
flx)=1 forallz € P¢ and C’O_1 < f(z) < Cp forall x € P, for some constant Cy > 0.

Let p > 2. Then, there exist constants C1,C2 > 0 such that [|V,(Ep)|| 2, < Cp(P)Y/?
and |O(Ew) || r2¢u < Cop(P)Y?, where Cy and Cy only depend on Cy, n, d, and Lip(A) (and
on p in the case of C1).

We need to introduce additional notation in order to express E,,u in a more convenient
way for our purposes. Let u1, ..., ux be a finite collection of positive Borel measures such that
w(DS)>0foralla e R, meZandl=1,...,k. Givenm € Z and z1,...,2;,y1,...,Y; €
R?, we define

da
AR (@, YY) = 2nm/{

—
a:T1,. T €D, Y1,y D5} Hl:l (D)
Then, by Fubini’s theorem,

Eyple) = /{ s 57 | ) / K ) duy) du(z) da

(2.18) :// <2m" /{G:WED e }M(da )>K(Z—y)dﬂ(2) du(y)

— [[ Aoz K = ) du(e) dut).

3. SKETCH OF THE PROOF OF THEOREM 1.1

The proof relies on two basic facts: the known L? boundedness of the p-variation and
oscillation of martingales explained in the previous section and the good geometric properties
of Lipschitz graphs from a measure-theoretic point of view.
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As we said above, the starting point of the proof is Theorem 2.7, where the L? boundedness
of the p-variation and oscillation (of a convex combination) of some particular martingales
is stated. So, the first step consists in relating the results on martingales in Theorem 2.7
with the p-variation and oscillation of singular integrals on Lipschitz graphs, and this is the
aim of the following two theorems:

Theorem 3.1. Let I' and p be as in Theorem 2.7. For each x € T, define
(3.1) Wa@)? = 3 (Ko * p)(@) = Enpla).

meZ

Then, HWMHiz(u) < C1 Y gep (au(CaQ)? + 82,,(Q)? ) u(Q), where Cy,Cy > 0 depend only
on Cp, n, d, K, and Lip(A).

Theorem 3.2. Let I' and ,u be as in Theorem 2.7. For each x € I', define

(3.2) Sp(x)” = sup > > (Ko, m)(@),

{em} JEZ MEZ: em,em+1€1;

where I; = [27971 277) and the supremum is taken over all decreasing sequences of positive

numbers {€m tmez. Then, ||SMH%2(M) < C>gep (au(Q)* + B2,u(Q)?* )u(Q), where C > 0
only depends on Cy, n, d, K, and Lip(A).

Two fundamental tools to study Wy and Su are the o and 3 coefficients, which will be
used to measure the flatness of I' at different scales, in order to estimate the terms which
appear in the sums in (3.1) and (3.2). This will be done in sections 4 and 5. To use the «
coefficients to relate the p-variation of martingales with the p-variation of singular integrals,
it is a key fact that we are considering a “smooth” family like ¢, because the a’s are defined
in terms of Lipschitz functions but 7, is defined by means of a rough truncation. Moreover,
we are taking a truncation only on the first n-coordinates because the average of martingales
that we are using is taken over the parameter a € R", using the v-cubes Df; (see subsection
2.3).

Combining Theorem 3.1 and Theorem 3.2 with the L? estimates of the p-variation and
oscillation on the average of martlngales FEp in Theorem 2.7, we are able to obtain local

L? estimates of V0 ’T P and Oo ’T ® when F is any Lipschitz graph. More precisely, we
separate the sum in the definition of V, o ’Zp into two parts, which are classically called

short and long variation (and analogously for O o ’]ZPH?). The short variation corresponds to
the sum Sy in Theorem 3.2 (here 4 is a suitable modification of H}t), where the indices run
over m € 7 such that both €,, and €,,+1 lie in the same dyadic interval, and can be handled
using the a’s and (’s. The long variation corresponds to the sum over the indices m € 7Z
such that €, and €,,4+1 lie in different dyadic intervals, so one may assume that the €,,’s are
dyadic numbers. It is handled by comparing K @o—m * p with E,,u, and then using Theorem
3.1 and the fact the p-variation and oscillation of Ep are bounded in L?(y), by Theorem 2.7.
This will be done in section 6 (see Theorem 6.1).

Using the local L? estimates of Theorem 6.1, combined with rather standard techniques
in Calderén-Zygmund theory, in section 7 we obtain the H!(HZ) — L!'(H}) and L®(HR) —

BMO(H}) boundedness of V, o Tf? and O o ’TSZ{F. Then, by interpolation, we obtain the
LP boundedness of these operators in the whole range 1 < p < oo, and in particular the L?
boundedness (see Theorem 7.1). Moreover, [CJRW2, Theorem B] can be adapted to prove
that the L?(H}) boundedness of V, o ’]'@H "and Oo ’]'@H " also yields the boundedness of these
operators from LY(HR) to LY°(HR).
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Let us stress that almost all the estimates in the proof of Theorem 1.1 (in particular, the
constants involved in the relationships <, 2 and &) depend either on n, d, K or Lip(A4), and

~Y o~y

possibly on other variables such as p or p.

4. PROOF OF THEOREM 3.1

In order to study the difference (K pg-mxpu)(z)— En, (), we are going to split Fy,u(z) into
two parts, the one we will compare with (K @q-m * p)(z) (which corresponds to integrate, in
the definition of E,,u(x), over the points y € R? such that 27 < |z —7]), and the remaining
part. Then, we will estimate each part of (Kypg-m * pu)(x) — E,u(z) separately, using the
cancelation properties of the kernel K and the uniform rectifiability of u.

Recall from (2.18) that E,,pu(z) = [[Ah(z,z; y)K(z — y) du(z) du(y). Given € > 0, we
set ve := 1 — e. Then,

0)= [ [ rnto = o2 K~ g) dulz) duty)
# [ e = A2 9K G — ) ) duty).
The first term in the previous sum is the one that we will compare with (K @o—m*u)(z). For

all a € R™ such that z € D%, we have supp po—m (x —-)N D% = 0, and thus (K@o-m *u)(z) =
(K@a-m * (X(pa)ep))(x). Hence, using Fubini’s theorem and the definition of A, (z,z; y),

(K pgm % u)(z) = 27 / (Kppm * (x(psyet)) (@) da
{a:xeDg}
_ gmn / D2y / (K pa-m * (x(pa)e)(@) dia(z) da
{a:z€eDg2} k3

= // po-m (= y)An (2, 25 y) K (z — y) dp(2) duly).
We can decompose (K pg-m * pu)(x) — Eppu(x) as
(K a—m # p)(x) — Enpp()

— / / pamm (@ — YA (2,2 ) (K (& — ) — K (= — ) du(z) du(y)

. [ e~ A K~ ) dl) duto)

=Y @ - Y o

j<m JEZ
where
(4.2) // P31 (= YA (23 y) (K (2 — y) = K(z = y)) dp(2) du(y),
(4.3 2)i= [ @3 = pn(o = B2 DK~ ) du(z) duty).
Fix a v-cube D € D,,, for some m € Z. In subsection 4.1 (see (4.18)) we will prove that
dist(x, Lp) D)

(4.4) [Fi" (o)l S — 7y + 2y (@)

Z D) gitg 1@
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for all x € DN T, where Lp denotes an n-plane that minimizes a(D), and in subsection 4.2
(see (4.37)) we will prove that there exists a constant Cj > 1 such that

n+1
(4.5) SEr@ SaGD) 4 Y %a@)

JEZ QeD:QCCyD

for all x € DNT. Assuming that these estimates hold, by (4.1),

Waullieg =Y. > /!sz m k) (@) = Egp(x)]? dp(z)

meZ DEDy,
2
<>/ (dm ) duz) + 3 ( 3 %a@)) u(D)
DeD DeD “QeD:
n 1 2
+ 3 a(CyD)?u )+Z<Z£ ,:H ))u(D)
DeD DeD QQCeclb)D

=: Wip + Wop + Wsp + Wyp.

If L}, and L% denote a minimizing n-plane for 3 (D) and (2(D), respectively, one can show
that disty(LpNCrD, LhNCrD) < a(D)(D) and disty (LE5NCrD, LENCrD) < B2(D)U(D).
This easily implies that, for x € DNT, dist(x, Lp) < dist(z, L%) + B2(D)¢(D) + a(D)¢(D),

so Win S Y pep(@(D)? + 52(D)?)u(D).
By Cauchy-Schwarz inequality,

s S ao)( S Ge@)( X 55

DeD QeD: DCQ QED:DCQ
D n+1
~Y Y %2) (@2~ Y al@?u(Q),
DeD QeD: DCQ QED

and also

Wap < ZM(D)< > ﬁé ;n-i—l (Q)2>< > %)

DeD QeD: QCCyD QeD:QCCyD
0Q
SDINED SN HCIED Sl
DeD QeD:QCCyD QeD
Therefore, using (4.6) and that a(Q) < a(CpQ), we conclude that
[WllZ2 < D (@G + B2(Q)")ul(Q),
QeD

and the theorem follows. It only remains to prove (4.4) and (4.5).

4.1. Estimate of >, I7"(z) when x € DNT for some D € Dy,. Assume that z €
DNT for some D € Dy, and j < m. Let Lp be an n-plane that minimizes (D) and let
op = cpHy  be a minimizing measure of a(D). Let L}, be the n-plane parallel to Lp that
contains x and set o, := cDH”xD.
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Notice that, because of x € L%, the antisymmetry of go%jj_lK, and since j < m (so, if
x € DY and y € suppps_ | " (x—"), theny ¢ D), we have

0= / S0;:;;1@0 —y)K (2 —y) do¥(y)

an = [ . e vKE ) deb)dop(e) da
- / / 02 (e — AP (2,7 ) K (@ — ) dob(z) dod (y).

Given a € R™, let b := a + {271} € R™ be the center of D2. For u € R" we denote
|w]loo = max;—1,__, |u|. Then, given t € RY, it is clear that ¢t € D2 if and only if ||f —b||s <
27™. Using that o7, is a Hausdorff measure on an n-plane, that K is antisymmetric and
that <p22:j,1 is symmetric, one can show that

= / / / 021 (@ — y)K (2 — y) do%(y) dob (=) db.
[F—blloo<2=m JZ=blloo <27 J[F=b]loo>27m

By the change of variable b = a + {27~ 1}" it is easy to see that this triple integral is equal

to f{a:xeD;,g} ‘[Dr% f(Dr%)C @22,7,1 (x —y)K(z —y)do}(y) do})(z) da. Thus, since o, (D}) does
not depend on a € R™ because 0% is flat,

0:/{ .eeng} op(D /a/ ac% S i@ = y)K (2 — y) dob(y) dop () da
N // P2 (@ — YA (2,2 y)K (2 — ) doth(2) dob (y).

By (4.7) and (4.8), we conclude that

@9) 0= [[ - AP @z @ - y) — K - ) dob(z) o).

(4.8)

By definition, it is clear that AZ{g3 (x,z;y) = AP (z,z; y). Therefore, using (4.9), we can
decompose

(4.10) Fi"(x) = F17"(z) + F27"(z) + F3]"(x) + F47"(z),

where

(4.11) F17(x //902 i (= y)Ah (2,25 y)
(K(z —y) — K(z —y))d(p — op)(z) du(y),
(4.12) F20'(x / / 02 (@ —y)A (2,25 y)
(K(z —y) — K(z —y))dop(z) d(p — op)(y),
(@13) P37 = [ [ @3 ale - )W)~ A7 021 )
(K(z —y) — K(z —y)) dop(z) dop(y),
(414) FA™(z / / 027 (z - y)ASP (2,21 )

(K(z —y) = K(z —y))d(op x op — 0 X 0p)(2,y)-
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In the next subsections we will prove the following estimates:

(4.15) |F1;~”(:c)| + |F3;”(x)| < 227"a(D),
(4.16) [F2 (z)| S 227 > (Q),
QED: DCQ,4(Q)<277
o dist(z, Lp)
4.1 F4m < gj—m Z 22\ 2
(4.17) [F47 ()] S 2D)

Then, using (4.10), we will finally get that, for all D € D,, and z € DNT,

R LIRS S
(4.18) J=m ( ) Jj<m CZ?D:)DCQ,Z(Q)gQ—J
dist(xz, Lp _D
ST T 1@ @

which gives (4.4).

4.1.1. Estimate of I'1]"(z). Notice that, if |7 —z| > 27™/n, there is no a € R" such that
x,z € D2, and this means that A}, (x,z; y) = 0. Thus, we can assume that |7—2] < 27™/n.
Therefore, if the constant Cp (see the definition of the a’s in subsection 2.2) is big enough,
5uppA‘u ( Ly y) C Bp.

For y,z € ' such that y € suppp,_;_ ! (z—-),j <mand|[T—Z| < 27™/n (so, in particular,
|z — 2| < Jx — y|), we have the following estimates:

Kz —y)— K(z—y)| < |z —2||a —y| "t < 20t D)—m
V(K (z —y) - K(z —y))| = [V.K(z — y)| $ 20,
Claim 4.1. We have [Al(z, z; y)| S 2™ and |V Al (2, z; y)| S 2" for all z,y, 2 € RY.

Claim 4.1 and the subsequent ones 4.2,....,4.7 will be proved in subsection 4.3 below.
Putting all these estimates together we obtain that

V. (M (.23 ) (K (@ —y) = K(z =) )| s 200+,
and, since suppAf,(z,-; y) C Bp, recalling the definition of distp,, in (2.3),
[ M5 ) (K @ ) = Kz = ) dlo - o))
We can use this last estimate in (4.11) to obtain
P17 (@) S 2O st (n.0p) [ @31~ ) du(y)

< M ist g, (w, 0p) & 227" U(D) " Udistg,, (1, 0p) < 277 ™a(D),
which, together with the estimate of 37" ()| in subsection 4.1.3, gives (4.15).

< P FVFM ist (1, o).

4.1.2. Estimate of FQ;”(QJ) Arguing as in subsection 4.1.1, we can obtain the following
estimates for x,y, z as above:

(4.19) ol (x—y)| <1 and |[Vypii(z—y) <2,
(4.20) Kz —y)—K(z—y)|<l|lz—z|lz—y "' < 9j(n+1)—m
(21) [V, (K(r—y) ~ K(z— )| S V3K (e —y)l|e — 2| S 20
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(by |V§K(:c — )| <292 we mean that all the components of the matrix sz(CC —y) are
bounded in absolute value by C'27("+2)),

Claim 4.2. For j <m, y € suppgpg:f_l(x — ), and | — Z| < 27™y/n, the following hold:
A (z, 25 y)| S 2™ and VyAn(x, 25 y) = 0.

Notice that the first estimate in Claim 4.2 is the same as the ﬁrst one in Claim 4.1.
Let D; € D; be the unique dyadic v-cube with ¢(D;) = 277 which contains D. Then,

supp<,022_7j]_1 (x—-)CB p, for Cr big enough. Therefore, we can use the previous estimates
to see that the gradient of the term inside the integral with respect to y in (4.12) is bounded
by 27 +2)+m(n=1) and is supported in B p;, and then by (2.3) we derive that

)< [ ‘ [z

(K(x —y) — K(z —y))d(u — op)(y)| dop(z)
(4.22)

< / M digt - (11, o) dorn(2)
sl mym )
< 2j("+2)_mdistBDj (,0p).

We shall estimate dist Bp, (u,0p) in terms of the a coeficients. Consider the unique se-

quence of dyadic v-cubes D =: D, C ... C D;41 C D; C ... C Dj such that each D; belongs
to D;, for i = j,...,m. Let Lp, be an n-plane that gives the minimum in the definition of
a(D;) and let op, := cp,dH} ~be a minimizing measure. We will prove that

m—1

(4.23) distpy,, (1,0p) S 277D N " (D).
i=j
Combining (4.23) with (4.22), we will finally obtain that |F2](z)| < 2i—m Zggl a(D;),
which gives (4.16).
Let us prove (4.23). By the triangle inequality,
distp, (u,0p) < distp,, (1,0p;) + 375" dists, (0D,,0D,,,)
—g —1 4.
S 2 ]("Jrl)oz(Dj) + z;n:] dlStBDj (O’Di7 UDi+1)7
so we are reduced to prove that, for all i =j,...,m — 1,

(4.24) diStBDj (UDi7UDi+1) S 2_j(n+1)04(Di).

By definition, distBDj (0D;,0D,,) =sup| [ g d(cDngDi _CD¢+1H%D¢+1) , where the supre-

mum is taken over all Lipschitz functions g supported in Bp, such that Lip(g) < 1. Fix one
of such Lipschitz functions g. Then,

/gd(CDinDi - CDi+1H%Di+1) = (CDi - CDi+1)/gdHrlL,Di
(4.25)

. / gd(H}, —HE, ).

It is shown in [To, Lemma 3.4] that |cp, —cp,,,| S a(D;), so the first term on the right hand
side of (4.25) is bounded in absolute value by €277 +Na(D;).
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In order to estimate the second term of the right hand side of (4.25), set Lp, , =
{(t,a(t)) € R : t € R} (where a : R® — R4 is an appropriate affine map), and let
p: Lp, — Lp,,, be the projection defined by p(t) := (t,a(t)). Since I is a Lipschitz graph,
a is well defined and p is a homeomorphism. Let py/H} =~ be the image measure of H} by

p- It is easy to check that Hy = 7p/H} Lp, where 7 is some positive constant such that
i+1
|7 — 1| < a(D;) and 7 < 1. Therefore,

[ aots, i, | = | [0 - a0 >>>dHLD<>\
/(1—r>< iy, (0 + \/ p(O) ¥y, (1)

2904 a(D) + [ 1(9(6) - g(ple))] APt (1)

(4.26) <

Since g and g o p are supported in Bp, and g is 1-Lipschitz, by [To, Lemma 3.4],

/|(9 —gop)| dHrIL,D. S / diStH(LDi N BD]"LD¢+1 N BD]') ngD
v Bp.

2_jndiStH(LDi N BDj , LD¢+1

S N Bp,)
S 27jn2iijdiStH(LDi N BDi’ Lp

NBp,) < 277 Da(D;).

i+1

This last estimate together with (4.26) and the fact that |cp, ;| < 1 implies that the second

term on the right hand side of (4.25) is also bounded in absolute value by C2-7"+Dqa(D;).
Therefore, to obtain (4.24) we only have to take the supremum in (4.25) over all admissible
functions g.

4.1.3. Estimate of F37'(x). Notice that, by Fubini’s theorem,

1 1
Naf, 2 ) = AP (i) =2 [ (o5 - ) da
{a:z,26éD%,y¢D24} IU'(D#%) O'D(Dr%)

DY — (D¢
:2mn/ UD( m) w(D) da
{a:z,26éD%,y¢D24} M(D%)UD(D%)

—2m [ (L, oo =m0 uos) too(0s) " da
{a:z,26éD2,y¢D2} teDg,

- /A%(’D(x,z,t; y)d(op — p)(t).

Since Ab7P (z,2,t; y) = 0 if |T — t| > 27™\/n, we may assume that suppAh”” (z,z,-; y) C
Bp (by taking Cr big enough).

Claim 4.3. We have |ARP (z,z,t; y)| < 22™ and |V ARTP (2, 2,t5 )| < 274D for all
z,y,z,t € R,
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Using Claim 4.3, we deduce that |Al,(z,2; y) — AP (z,z; y)| < 27D distp, (4, 0p),
and then,

@IS [ [ 2D dist s (1, 7p)
F—31<2-m
[z — 2|l —y| 7" dop(z) dop(y)

< 22mntintl) dop(z)dop(y)

dist, (11:0D) | iz 5<o-ssm
F—2|<2~™/n

< 2" dist gy, (1, 0p) S 27" (D),

which, together with the estimate of [F'1]" ()| (see subsection 4.1.1), gives (4.15).

4.1.4. Estimate of F47'(z). Set Lp = {(y,a(y)) € RY : 5 € R"}, where a : R® — R4~ is
an appropriate affine map, and let p : L}, — Lp be the projection defined by p(y) := (v, a(y)).
Since I' is a Lipschitz graph, a is well defined and p is a homeomorphism. If pyo?, is the
image measure of o7, under p, we obviously have op = psof, because Lp and L7, differ from

a translation. Therefore, since p(y) = v, (4.14) becomes

Fam(z) = / / (K(x — ply) — K(p(z) — p(w)) — (K(z —y) — K(z —3)))
02w — AP (2,25 y) do(z) dob(y).

For y, z € L7, such that @22_7;_1 (x—y)AZL% (x,z;y) # 0, we have K (p(z)—p(y))—K(z—y) = 0,
so we can estimate

K (2 —p(y) — K(p(2) —ply) — (K(z —y) — K(2 —y))| = [K(z — p(y)) — K(x —y)|

ly =W < i+ T
5W§2j(" Ny — p(y)| ~ 2 Ddist(z, Lp).

By the same arguments as in the proof of Claim 4.1, one can easily see that |Afnjg5 (z,z;9)| <
2™m" - Therefore,

Fa @) 2Ot )2 ([ dob(e) o)
F—sl<2-m/n
< 2/ dist(z, Lp) ~ 2/ "™ dist(z, Lp)/4(D),

which gives (4.17).

4.2. Estimate of }_,, G'(z) when z € DNT for some D € D;,. Assume that x € D
for some D € D,,. Recall from (4.3) that

Ga) = [ [ eE e =y o = )N, 5 9K = ) duz) dity),

where 0 < Yo-m(x —y) < 1, [VyYom(z —y)| < 2™ for all 2,y € R, and vp-m(z —y) = 0
whenever |7 — g| > 273/n. Notice that A%, (x,2; y) = 0if |7 — Z| > 27™/n, thus we can
assume that |7 — 2] < 27™y/n and |2 — g < 27*2\/n in the integral that defines G7*(x).

Hence, if j <m—2, 2] (z—y)Ah(z,2; y) =0 for all z,y € R, because ¢, (2—y) =0
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if Z—g] <277712.1y/n, and 279712.1y/n > 27™*2, /n when j < m—2. Therefore, G7'(z) =0
for 5 < m — 2, and then
(4.27) Y G = ) GT'(x)
JEL j>m—1

so, from now on, we assume that j > m — 1.

Let Lp be an n-plane that minimizes a(D) and let op := cpH}  be a minimizing measure
of a(D). As we did in the beginning of subsection 4.1, given a € R™, let b:= a+{2 ™ 1}" ¢
R™ be the center of D2. Recall that, for t € R, ¢ € D& if and only if || —b||cc < 2*m Using

that op is a Hausdorff measure on an n-plane, that K is antisymmetric and that cp2 ;-1 and
Yo—m are symmetric, one can show that

o= [ [ ey
[F—blloo <2 J|[F=blloc <2 J |[F—bl|oc>2~ "™
Yo-m (2 —y)K (2 — y) dop(y) dop(z) db.

By the change of variable b = a + {2=m=117 it is easy to see that this triple integral is equal

to f{a:mGDﬁL} fD#L f(D%)C @22;-]_1(2 — y)yg-m(z — y)K(z — y)dop(y)dop(z) da. Thus, since
op(DS2) does not depend on a € R™ because op is flat,

0=/ / / p3i-1(z =)
{a:vEDa a ac

(4.28) Yo-m(z — y)K (2 —y)dop(y) dop(z) da
— / / 021 (2 — Y)raem (@ — AP (2,2 9)K (= — ) dop(2) dop(y).

Let {ng }qep, be a partition of the unity with respect to the v-cubes @ € Dj, i.e. 1q : R —
R are C* functions such that: x090 < 70 < X110, |Vno| < €(Q)~! = 27, ZQG’DJ- ng =1
and 1g(y) = 1o (7,0) for all y € RY. Tt is easy to check that, if j > m — 1, Q € D;, and
suppng N suppyz-m(x — -) # O, then @ C C.D for some absolute constant C. > 1.

Given Q € Dj, let Lg and og = CQH%Q be a minimizing n-plane and measure for o(Q),
respectively, and consider the measure

A= Z NQOQ-
QEDJ' :QCCeD

By (4.28) and the properties of the partition of the unity {nq}qep,, for j > m — 1 we can
decompose G7'(z) as

(4.29) G;”(:c) = Glg“(:c) + G2§“(m) + G3§n(:c) + G4§“(:c) + G5§n(az),
where
(4.30) Gl}”(w) = —00)(2)du(y),
QeD; ZQCCe // ¢ Y
(4.31) GQ;”(JU) = . do —00)(y),
QeD; ZQ:CC6 // Q o
(4.32) G37'(z) = > / / d(og x 0g —op X ap)(z,y),

QeD;:QCC.D
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[43 9

where stands for 8022:;_1 (z = y)yo-m(z — Y)no(W)K (2 — y) A (x, z; y), and

433) 64w = [[6El = vnle— K -y)
(M (2,23 y) — A, (2,25 ) dop(2) dop(y),

(4.34) G5 (z // P5i-1(z = Y)ya-m(z — y)K(z — y)
(A (z, 25 y) = AJP (2,25 y)) dop(z) dop(y).

In the next subsections we will prove the following estimates:
(4.35) G1P (2)| + (G2 ()| + G4 (@) 5 Y, 2D DoQ),
QEI%5CQCCkl)

(4.36) |G3'(x)| + 1G5 (@) S Y 2(m_j)("+1)<a(C’bD)+ 3 a(R)>,

QeD;:QCCeD ReD:QCRCCyD

where Cj, is some absolute constant bigger than C.. Then, using (4.27) and (4.29), we will
finally obtain that, for all D € D,,, and x € DNT,

Y Y Y 2<mf><"+1>(a<cbn>+ 3 a(R))

JEZ j>m—1 QeD; : QCC.D ReD:QCRCCy,D

> aEa(eans Y am)

QeD:QCC.D ReD:QCRCCyD

SaGD)+ ) UR (),

+1
ReD: RCCyD ()"

=
w
-
A

which gives (4.5).

4.2.1. Estimate of G17'(z). If ¢/ ! (z—1y)#0then 279712.1/n < |7 — §| < 2793/m, so
if we also have that y € supprq, then z € 8y/nQ because Q € D;. Therefore, we can assume
that suppp2 ], (- — y)ne(y) C Bg if Cr is big enough.

Claim 4.4. For z € suppap;:jj,l(- —y), the following hold: |Ab(z,z;y)| < 2m(+D=7,
VAR (2,25 y)| S 270D, and [V AR (2, 25 y)| S 270D,

We have that |K(z —y)| < 2" and |V, K (2 —y)| < 270+ for all 2z € suppgpg;-j_l(- —v).
Using (4.19) and the first two estimates in Claim 4.4, we get

Vo (0201 (2 = y)K (2 — )AL (3,25 )| S 2t Din,
Therefore, for y € suppnq,

/cpi-f-l (2= ) K (z = y) M (2,25 y) d(p — 0@) (2)| S 2"V distpy (1, 0)

< 2mTa(Q),
and then,

GI7)| < [ eniia@au Y 2 e
Supp7Q

QED; QCCeD Q€D;:QCCeD
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4.2.2. Estimate of GQT(m). It can be estimated using the arguments of subsection 4.2.1,

but now we also have to take into account that |V yp-m(z — y)| < 2™ < 27, because we are
assuming j > m — 1, and we have to use the last estimate in Claim 4.4.

4.2.3. Estimate of G3}'(z). Given z € D NI and @ € D;, denote

Hq(y,2) = 921 (2 — y)va-m(z — Y)no(y) K (z — y) AL (z, 2 y).

Then, (4.32) becomes

Gz = 3 //HQ y,2) (oo x 00 — o X 00)(,y)

QeD;:QCCeD

= Y [ Hew ey, x Hy, -, < M)

QEeD;:QCCeD
4.38 n n
( ) = Z / HQ Y,z CQ )dHLQ(Z) d'HLQ(y)
QeD;:QCCeD
Y 8 / Holy, =) d(H, x M3, — M2, x HE,) (1)
QEDJ'ZQCCED

=: G3AT' () + G3B]" ().

We are going to estimate the terms G3A7T'(z) and G3BJ'(z) separately. Recall that
¢(D) = 27™. Given a v-cube Q € D; such that Q@ C CcD, let Q =: Q; C ... C Qit1 C
Q; C ... C Qm—1 be the sequence of v-cubes such that Q); belongs to D; fort =m —1,..., 7.
Evidently, Q,,—1 C CpD for some constant Cj big enough, because ¢(Q,—1) = 2¢(D) and
Q C Qm-1NC.D. Let Lg, be an n-plane that minimizes a(Q;) and let g, := CQinQ. be
a minimizing measure of a(Q;). Also, let Lo,p and o¢,p = CCbDHszD be a minimi;ing
n-plane and measure of a(CyD), respectively.

In order to estimate G3A;-”(:U), notice that, by [To, Lemma 3.4] and the triangle inequality,
lcg,| S1foralli=m—1,...,7, and

) — chl = lcg + epl leq — ep| < |eg, — cp]

7j—1
S 1€@m-1 — co,pl + lec,p — cp| + Z Qi1 — cqil
(4.39) i—m—1
j—1
a(CyD) + Z a(Q;) S a(CyD) + Z a(R)
i=m—1 ReD: QCRCCyD

(in the case that j = m — 1, there are no intermediate scales between j and m — 1, so one
just obtains |02Q - | < a(CyD)).

Claim 4.5. For z € Suppgpg:j,l(- — ), we have |[Aby(z,z; y)| < 2m+)—J

Notice that this last estimate is the same as the first one in Claim 4.4. Using Claim
4.5 and that |K(z — y)| < 29" for all 2z € supppl; (- — y), we easily obtain |[Hg(y,z)| <
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2m(n+1)+i(n=1) " Therefore, using (4.39),

GAT@IS Y 1%l [[ 1ol 2l drg, () art, )

QG'D]' :QCCeD

< ¥ 2<mj><n+1>(a<cbp>+ T am)).

QeD;:QCCeD ReD:QCRCCyD

(4.40)

To estimate G3B7"(x) in (4.38), we set

(4.41) G3Bf'(x)= Y c¢hHG3B(Q)](x),

QEDJ' : QCCeD

where G3B(Q)7'(z) = [[ Hgd( Lo X Mi, — ML, x H}, ). Given Q € D; such that
Q C CeD, we split G3B(Q)]'(z) as follows:

j—1
G3B(Q = > / Hod(Hj, =—xMi, —Hi, xHi,)
i=m—1
4.42
( ) +/ He d( sz—l x H?/Qm—l N szD x 2CbD)

+ [ Hodoy,,, x 1y, ~ 3, <33

(as before, in the case j = m — 1 the first term on the right hand side of (4.42) does not
exist).

Fix i € Z such that m —1 < i < j. Set Lo,,, = {(7,a(y)) € R? : § € R"}, where
a:R" — R% " is an appropriate affine map, and let p : Lg, — Lq,., be the map defined by
p(y) == (¥,a(y)). Let pﬁHﬁQi be the image measure of H7 = by p. It is easy to check that

2%“ = Tng’iQi, where 7 is some positive constant such that |7 — 1| S o(Q;) and 7 < 1.
Therefore,

[ oz, <, |~ M, x M, )
- / [ (7 Holww).p(e) - Holw,) dr, (2) dre, o)
~ [[ 7 (Halbtw).n2)) - Holy.2) dr, (), ()

+ [0 = DHow.2) arty,, () ane,, )

(4.43)

Since |72 — 1| < a(Q;) and we have seen that |Hg(y, z)| < 27D+ (=1) after Claim 4.5,
the second term on the right side of the last equality is bounded by C'2(m—7)(n+1) (Qz)

In order to estimate the first term on the right hand side of (4.43), notice that ¢2°] , (z —
Y), Yo-m (z —y),no(y) and AR, (z, 2 ; y) only depend on the first n coordinates of y and z (i.e
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on y and z), thus their values coincide on (y, z) and (p(y),p(z)). Then,
[ 7 (Halow).p=) - Holw.2)) aréz,, () e, ()
- / / e LA

(Kp(2) = p) = K (= — ) i, (=) dHE, ().
Let 6; be the angle between Lg, and Lg,,,. One can easily see that, for y,z € Lq,, |(p(z) —
p(v) — (z —y)| <sin(b;)|z —y| < a(Q;)]z — y|. Thus, if also z € supptpg;-]_l(- —v),

K (p(2) = p(y) = K(z = 9)| S 2"V N(p(2) = py)) = (2 = )| £ 2" a(Q0).
Together with Claim 4.5 and the fact that 72 < 1, this gives

/ 2 (Ho(p(),p(=)) — Holy, 2)) dHz,, (=) dHE,, (y)‘

S [[ o0 = ez IO Da(@y) an, () e, ()
< 2(m_j)("+1)a(Qi).

From the last estimates and (4.43), we get

n n n n
‘/ He d( Lo, © HLQZ.+1 — MLg, X HLQZ.)

fori=m—1,...,5 — 1. With similar arguments, one also obtains

< Q(m—j)(n+1)a(Qi)

‘/ Hqd(Hf,  xHi,  — HzcbD X HZ%D)‘ < 2m=i)(m+1) o (4 D),

| [[ Hadoty,, , <, — 13, < )| S 2000 Da(y D).

These last three inequalities together with (4.42), (4.41) and the fact that |cp| < 1 yield

J—1
G3B' ()| S ) 2<m—j><n+1< (CyD) + Z of >

QED; : QCC.D i=m—1

< Z 9(m—j)(n+1) (a(CbD) + Z Oz(R)).

QeD;:QCCeD ReED:QCRCCyD

(4.44)

Finally, (4.40) and (4.44) applied to (4.38) give half of (4.36).

4.2.4. Estimate of G47'(z). By Fubini’s theorem and the definitions of A, Ay, and A),
A(Dy) = (D)

m

da

Moz ) = M wzi) =2 [
{a:z,2€éD2,y¢D2} IU'(D#L))‘(D#L)

Dfi Qep;:Qcc.D

_ Z /77Q A“’ (x,2,t; y)d(og — p)(1).

QeD;:QCCeD
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We also used in the second equality that 1 = ZQED]- no(t) = ZQEDjIQCCeD no(t) for all
t € D2 if C, is big enough, and this is because 7 > m — 1 and |& —t| <27 for all t € D2.

Claim 4.6. Forx € D, j>m—1, |[x —y| <27, and z € suppcpZQ:jj,l(- — ), the following
hold: |A%>\(x,z,t; DI om(2n+1)=j gnd |vtA%)\($,z,t; y)| < gm(2n+1)

Using Claim 4.6 and the properties of 1g, we obtain

A (25 ) — Az )| S Y 27 Ddistp, (1, 0q)
QG'D]':QCCeD

S Z 2m(2n+1)fj(n+1)a(Q).
QG'D]' :QCCeD

Plugging this estimate into the definition of G4;71(:c) in (4.33), we get

1GA™ ()| < / / 0271 (2 = Yham (& — K (2 — 1)

Z om(n+1)=i(n+1) o(Q) dop () dop (y)
QE'DJ' :QCCeD

< Z 2(m—j)(n+1)a(Q)’

QEDJ- H QCCeD

which, together with the estimates of |G17"(z)| and |G27*(x)| in subsections 4.2.1 and 4.2.2,
gives (4.35).

4.2.5. Estimate of G5]"(z). Arguing as in subsection 4.2.4, we have

M@, z5y) = AjP (2, 25y) = ) /UQ(t)AﬁfD (x,2,t; y)dlop — 0q)(t)
(445) erj H QCCeD

_ ¥ /HQ(t)d(UD—UQ)(t)a

Q€D;:QCCeD

where we have set Hg(t) := nQ(t)Af‘,{UD (x,z,t; y).
We are going to estimate the right hand side of (4.45) using the techniques of subsection
4.2.3. We have

(4.46) / Ho d(op — 0q) = (e — ¢q) / HodH}, + co / Ho d(H3, - H},).
We introduce the intermediate v-cubes between ) € D; and D € D,,, to obtain
(4.47) lep — cgl S a(CyD) + > a(R).

RED:QCRCCyD

Claim 4.7. Forx € D, j>m—1, |[x —y| <27, and z € suppapQQ:jj_l(- — ), the following
holds: |ApTP (z, 2, t; y)| < 2mCntD)—i,

Combining Claim 4.7 with (4.47), we derive that

(4.48) lep — el / |Hq|dH}, < 2m@ntl)=intl) (a(CbD) + > a(R)>.
ReD:QCRCCyD
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For the second term on the right side of (4.46), one can also use the arguments in subsection
4.2.3 (see (4.42) and following) to show that

s reen(ago) ¢ Y am)

(4.49) ‘ / Hod(H3, —H},)
ReD:QCRCCyD

(now it is easier because the function Hg(t) only depends on the first n coordinates of the
points involved, i.e., it depends only on Z, 7, Z and ¢, so when we project vertically to deal
with the image measure, the function Hg is not affected). Therefore, by (4.48), (4.49),
(4.46), and (4.45), we obtain

Bz y) - APz S Y 2m<2"+1>—j<"+1><a<cbm Py a(R)).
QEDJ': ReD:
QCCeD QCRCCyD

From the definition of G57*(x) in (4.34), we conclude that

Gpwis X reen(aGos 3 am)

QeD;:QCC.D ReD:QCRCC,D

/ / 0271 (2 = Y (@ — YK (2 — )| dop(2) dop (y)
S 2<’"—ﬂ’>("+”<a(cbD)+ > a<R>>,

QeD;:QCC.D ReD:QCRCCyD

which, together with the estimate of [G3]" ()| in subsection 4.2.3, gives (4.36).

4.3. Proof of Claims 4.1,..., 4.7. We have to prove:

e Claim 4.1: We have |Ah(z,2;y)| < 2™ and |V Al (z,2; y)| < 270+ for all
z,y,z € RY. _

e Claim 4.2: For j <m, y € suppgpg:jj,l(x — ), and |7 — 2] < 27™y/n, the following
hold: |Af(z,z; y)| < 2™ and VAR (z,2; y) = 0.

e Claim 4.3: We have |A7° (x, 2,t; y)| < 22" and |V ARTP (x, 2,5 y)| < 2t
for all z,y, z,t € R%.

e Claim 4.4: For z € suppgpg:j,l(-—y), the following hold: |Al,(z, z; y)| < 2m(+D—7,
IV A (2, 25 y)| S 270D Dand [V, Al (2,25 )] S 2mn+D),

e Claim 4.5: For z € suppapgjjj_l(- — ), | A (z, 25 y)| < 2mnt)=7,

e Claim 4.6: Forx € D, j>m—1, [x—y| S27™, and z € suppgpg:j,l(- —y), the
following hold: |A% (z, 2, t; y)| < 2mntD=d and |V ANz, 2, ¢ y)| < 2mEntl),

e Claim 4.7: Forx € D, j>m—1, [x —y| S 2™, and z € suppgpg:f_l(- —y), the
following holds: [Ap7P (z, 2, t; y)| < 2m@ntD)—i,

To prove the claims, we need to express the function A at the end of subsection 2.3 in a
more convenient way. Notice that we can replace D2 by D2 in the definition of A because
w1 and the n-dimensional Hausdorff measure vanish on 0D}.

For v € R™ and r > 0, we denote |u|o := maxj—i,_n|u'|, Bo(u,r) = {v € R”
|u — v|oo <7}, and BT (u) := Boo(u,27™71). Given a € R", let b :=a + {27 1}" € R" be
the center of 5& Then, given ¢ € RY,

qEDE < |§—bloo <27 < be B”(q).
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Let p1, ..., ux be positive Borel measures such that p;(D2%) > 0 and ;(0D,},) = 0 for all
acR"meZandl=1,...,k Given m € Z and z1,...,%;,y1,...,Y; € R? we have, by
the change of variable b = a + {27 1}" € R",

2" da
Aot (@, s YY) = /
" {aeRnxlyyx’LED_ﬁ’u y177yJ¢D_7?’L} H;c:l /’Ll(Dﬂb)
_ 2nm/ XB2 (Z1)N...N B2 (£;)NB™ (71)°N...NB® (7; )C(b) db.

Hl 1:“1( Dy T l}n)

(4.50)

Proof of Claim 4.1. By (4.50), we have
nm _fo—m—11n\ —1
(4.51) Az, 25 y) =2 /M(Dfn ) X @nso @y () (0) db.
Since p(DL) = 27™ for all b € R™,
A (2,25 )| S 227" L7 (B N BE(E) N BAG)) < 22 L7 (BI(7)) < 27,
To deal with the second inequality in Claim 4.1, we will estimate
[Af (2, 215 y) = A (@, 225 y)l /|21 — 22

for z1 close enough to z9. Recall that, given two sets Fy, Fo C R™, F1AF, := (Fy\ Fo)U(Fy \
F1) denotes their symmetric difference. Using (4.51), we get

A (2215 y) — AL (2,225 9)
< 22nm / IXBm S (@)NBL(21)NBR (A)C(b) X B (Z)NBL (22)NB ( mc( )| db
(4.52)
= 22 (B(@) N B (31) N B ()) A(BL(F) 0 BL(%) N BAG)°) )
< 22nm£n(Bong(gl)ABong(g2)) S 22nm|51 _ g2|2—m(n—1) < 2m(n+1)|z1 — 22|,
and the claim follows. O

Proof of Claim 4.2. The first estimate has been already proved in Claim 4.1. Let us deal
with the second one. Notice that if y € supppy ], (x — ) then |7 —y| > 277712.1\/n. Thus,
ifalso j <mand |7 — 2] < Q*m\/_ then |7 —gy| > 27™/n and \'zv—'yv\ > 27™/n. Therefore,
BI#)NBI(Z)NBL(F) = BR(E)N B () forally € supppl i, (a1, if [F—3] < 27"/
This means, using (4.51), that Al (z,z; y) does not depend on y, so V, AL (z,z; y) = 0 for
all y € suppcpgjjj_l (x — ), and the claim is proved. ]

Proof of Claim 4.3. This claim follows by arguments very similar to the ones in the proof of
Claim 4.1. Just notice that u(D2)op(D2b) = 272m" for all b € R". O

Proof of Claim 4.4. Using (4.51), we have that
Af (2,25 )| S 22 LM(BR(T) N BY(Z) N BR(Y)9) < 22" L™(BR(2) N BR(H)°)-
Notice that £L*(B™(2) N B2 ()°) < 27|57 — Z|. Since z € suppgpg:f_l(- —y), ly—2] <
2793y/n. Thus, L*(BZ(2) N BZ(H)°) < 27™"= D=7 and then |Ah(z, z; y)| < 2m(H)—J
In Claim 4.1 we already proved that |V, Ak (z,z; y)| < 27D, Finally, to prove that

VA (z, 25 y)| S 2m(+1) one can repeat the computations done in (4.52) but applied to
the y coordinate and use that B2 (y1)*ABX(y2)¢ = B2 (y1)ABZ(y2). O

Proof of Claim 4.5. This claim is included in the previous one. O
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Proof of Claim 4.6. Recall that \ = ZQG’DJ- .QcC.D NQIQ; where C, is some fixed constant

big enough (see the beginning of subsection 4.2). Using the properties of ng and that C. is

big enough, it is not difficult to show that A(D%{27M7l}n) 2 27™" for all b € R™ such that

b € BZ(7) (recall that x € D and j > m — 1). Therefore, by (4.50),
AL, 2,15 )| S 27 L(BR(E) N B (2) N BR(T) N BL(H)°)
< 29m £n(BI(3) 0 BRG)).
As in the proof of Claim 4.4, we have £"(BZ(Z) N BZ(y)°) < 2-m(n=D=J for all z €

supp<p22:j,1(- —y). Thus, ]A%)‘(x, z,t; )| < 2mCn =i as wished.
For the second estimate in Claim 4.6, we argue as in (4.52). For ¢; and ¢2 close enough,

ALz s y) — A (2,123 )]

3
2 / Xz @nsz@nBz@nBz @ (0) ~ Xpr@nbz@nsz @)nsz@:- ()] db
< 23nm£n(Borré(t:)ABonoL(g)) 5 23nm|t~1 _ t’;|2fm(n71) < 2m(2n+1)|t1 _ t2|,
and the claim follows by letting t; — t5. O

Proof of Claim 4.7. This claim is proved as the first estimate in Claim 4.6, replacing u by
op (we only used that pu(D2b) > 27" for all b € R”, which also holds for op). O

5. PROOF OF THEOREM 3.2
Given x € T, let {€,, }mez be a decreasing sequence of positive numbers such that
m 2
(5.1) Su@)<2) > |(Kegn, k(@)
JEZ MEL: €m em+1€15

50 {€m }mez depends on z.

Fix j € Z and assume that x € D, for some D € D;. Let Lp be an n-plane that minimizes
a(D) and let op := cpH}  be a minimizing measure for a(D). Let L be the n-plane
parallel to Lp which contains z, and set o, := cDH"%.

By the antisymmetry of the function ¢S K, and since of, is a Hausdorff measure on the
n-plane LY, and x € L%, we have

(Ko, wob)@) = [ @i, (o~ K~ y)dob(y) =0
for all m € Z. Therefore, we can decompose

(5.2) (Ko, «p)(@) = (Kolr, o+ (u—op))(@) + (K, * (0p — op))(x).

For every m € Z such that €., €,,4+1 € I; we will prove the following inequalities:

(5.3) (Ko, * (1= op))(@)] S 2 lem — emi1]a(D),
(5.4) |(Kgpfn’j+1 s« (op — 05))(@)| < 2% e — €myr|dist(z, Lp).

Assume for a moment that these estimates hold. Then, by (5.2),

(Keer, % 0)(@)] S Ylem — emsa] (a(D) + Ddist(x, Lp)) -
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Then, using (5.1), we conclude that

ISulfay <2 3 [ I, 0@ P du)

JEZ DED; MEZL: €m,em+1€1;5
dlst(a:,LD) 2 l€m — €mt1] 2
<X [ (a ( s tool) 5 (L onl) g
JEZ DED; mEeEZ:

€m,€m+1€1;5

<> o )+ Z/ (dlSt %, Lp) > du().

DeD DeD

The second term on the right hand side of the last inequality coincides with Wi (see (4.6)),
thus it is bounded (modulo constants) by Y pep ((D)? + B2(D)?) (D), and Theorem 3.2
is proved.

It only remains to verify (5.3) and (5.4) for z € D € D; and m € Z such that €,,, €p11 € I;.
First of all, notice that ¢ 5™ = satisfies

% 7 Tr —
) R )| EY AP
€m+1 em

~ ~ €Em — €m+1 .
= [kl |T — ¥ m—— < 2

[Tyl _ |79l

Em+1 €m

lperm (. —y)| =

(5.5)

|€m — €m1]
m€m-+1

for all y € supppcm, (z — ). Fori=1,....d,

T-gl\ y -2 .
%m%wwwnzm(' ') Y

-7\ 1 [z —yl\ 1
8 i €m €*r — < !/ <‘x y‘) I !/ < > -
‘ Y ((p5m+1( y))| > PR €m, €m ¥R €Em+1 €Em+1

/ ﬁ_fyv‘ i 1 / ‘N_y‘ / ’%_m
YR - ¥R 2
€m €m €Em+1

€m €m+1
| - ?7| €m — €m+1
<(wmw+wum m — Cm1
€Em—+1 EmEm+1

Hence,

1

€m+1

IN

Since €, €my1 € I, we deduce from the previous estimate that, for x — y € supp ™ 1

(5 1V (0 0 =) | S L e, — e
Emem+1
We are going to use (5.5) and (5.6) to prove (5.3) and (5.4). Let us start with (5.3). Since
€ms €m+1 € I, we can assume that supp ¢S +1( — ) C Bp, by taking Cr big enough.
By (5.5) and (5.6), for all y € supppS™, (= — ),

‘vy <SD€€::+1($ - y)K(CC - y)) ‘ 5 2j(n+2)|6m - 6m+1|,
hence
(Kofm, o (1 —op))(@)] £ 2706, — em|dists,, (14, 00) S 2|em — €mr1|a(D),

which gives (5.3).
In order to prove (5.4), set L% = {(t,a(t)) € R? : t € R"}, where a : R — R%" is an
appropriate affine map, and let p : Lp — L7, be the map defined by p(t) := (t,a(t)). Since
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I' is a Lipschitz graph, a is well defined and p is a homeomorphism. Let pyH} = be the image
measure of H} by p. It is easy to see that, |y — p(y)| ~ dist(x, Lp) for all y € Lp. Notice
also that the image measure pyH7 = coincides with Hsz. Therefore, since o™ | (x —y) only
depends on T — ¥,

(Ko, = (op —op))(@) = cp / per (@ —y)K(z —y)d(HE, — ptHT,)(Y)
(5.7)

—ep / pin (o —y)(K(z —y) — K(x — p(y))) dH2, (1),

For y € supppc™, (x —-) N Lp, we have
K (z —y) = K(z = p(y)| S 2" V]y = ply)| ~ 27 Ddist(z, Lp).
Plugging this estimate and (5.5) into (5.7), we conclude that
(Keer, + (op = 0p))(@)] 2% |em — em1ldist(z, Lp),

which gives (5.4); and the theorem follows.

H e
6. L? LOCALIZATION OF V,07, " AND O o7, "

From here till the end of the paper, I' := {z € R? : x = (¥, A(Z))} will be the graph of a
Lipschitz function A : R® — R4, without any assumption on the support of A.

Theorem 6.1. Let p > 2. There exist C1,Cy > 0 such that, for every f € L*(H}) supported
in TN D (where D := D x R“™ and D is a cube of R"),

(6.1) | (o m)0)? dngy

(6.2 [ (©oT )P ary < ol (D).

The constant Cy does not depend on the fixed sequence that defines O.

IN

Ol 170 gy HE(D)  and

IN

We will only give the proof of (6.1), because the proof of (6.2) follows by very similar
arguments and computations.

We claim that it is enough to prove (6.1) for all functions f such that f(z) ~ 1 for all
x € ' D. Otherwise, we consider g(x) := Hf”zolo(H?)f(x) + 2xp(x), which clearly satisfies

g(z) = 1forall z e ' N D. Since f = || f||Lexp) (9 — 2xD),

HE HE HE
Voo Te ) f () < (I fllpoo iy (Vo 0 T T)g(2) + 2(V, 0 T )xp(2)).
Applying (6.1) to the functions g and xp, we finally get

Hn n n
[ (o T @ S 11 gy (D)

Given f and D as in Theorem 6.1, from now on, we assume that f ~ 1 in ' N D. Let
Zp be the center of D and set zp = (2p,A(Zp)). One can easily construct a Lipschitz
function Ap : R” — R such that Lip(Ap) < Lip(A), Ap(Z) = A(Zp) for all € (3D)°,
and Ap(Z) = A(Z) for all Z € D. Let I'p be the graph of Ap and define the measure
W= HFD\D + fHE ~p- Notice that x(3p)ep is supported in the n-plane L := R" x {A(zp)}
and xpp = fHE.
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Since f~1in I'N D and xpp = (1 — Xx3p)e — X3p\D)K, We can decompose
H N2
[ (o T2 artg [ v, (con) du

S /D (VoI @ 1) + VoK % (xapye ) + VoK % (xap\pi))” dps.

In the next subsections, we will see that [, V,(Ky * p) 2du, Jp Vo(Ko * (X@3D)e W) du,
and [, V,(K¢ * (x3p\pi))? dp are bounded by C,u( ), and (6.1) Wlll follow.

6.1. Proof of [, V,(Kygxpu)*du < p(D). Fix « € suppp, and let {€;, }mez be a decreasing
sequence of p081tlve numbers (which depends on ) such that

(6.3) VoK s p)(@)) <2 |[(Kpim,, (@)
meZ

For j € Z we set I; := [27771,277). We decompose Z = S U L, where

S:= U Sj, Sji={meZ: en,ems €I},
(6.4) JEL

L:={m€eZ: ey€l;ens €1 fori<yj}.
Then, 3=,z [(Kodr o+ )(0)1P =3 es (K@i, + ) @) + 3 e (Ko, * p)(@)]°.

Notice that, since the £°(Z)-norm is smaller than the ¢?(Z)-norm for p > 2,
(6.5) Do IE e+ w) (@) < Sp(),
meS

where Sp(x) has been defined in Theorem 3.2.

Let us now estimate the sum over the indices m € £. For m € Z we define j(e,,) as the
integer such that €, € I,,). Since {€m }mez is decreasing, given j € Z, there is at most one
index m € L such that €,, € I;. Thus, if k,m € £ and k < m, one has j(e;) < j(em)-

With this notation, we have

S Kpam  xm)@)P =D (K ey, * 1)(@) — (Ko, p)(x)|°

meLl meLl
SY K ey # )(@) = (K@yitepmy -1 * 1) (@)

meL

+ Z |(K¢2*j(€m+1)*1 * :u)(x) - Ej(em+1)+1:u(x)|p
meL

(6.6) + Z | Ej(emsn)+1H(T) = Ej(e,y+10(2)]”

meL

+ Z 1Ej(em)+116(x) = (Kpg—item)-1 * 1) (2)]?
meL

+ ) (K pgiem-1 * 1) (@) = (K pe,, * p)(@)]°
meL

S Sul(e)? + Wilx)? + Vp(Ep)(z)”,

where Spu(z) and Wy (z) have been defined in Theorems 3.2 and 3.1, respectively, and V,(Epu)
is the p-variation of the average of martingales {E,, 1} mez from subsection 2.3. Therefore,
by (6.5), (6.6), and (6.3), we deduce that

VoK@ p)(z) S Sp(x) + Wi(z) + Vy(Ep) ()
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for all x € suppy, and so

(6.7) /D VoK 1) dp S 1|Spllz g + W al 22 + IVo(B)ll72(,

Clearly, Theorem 2.7, Theorem 3.1, and Theorem 3.2 can be applied to the measure u,
because supppu is a translation of the graph of a Lipschitz function with compact support.
These theorems in combination with (6.7) yield

69 [ Viliosdn < 0 (uaD)+ 3 (@GP + 52, (@P)(@)).

QeD

where C1,C2 > 0 only depend on n, d, K, Lip(A), and p (the condition p > 2 is used
to ensure the L? boundedness of V,(Epu)). Obviously, u(3D) ~ pu(D) and, since x(3p)ept
coincides with the n-dimensional Hausdorff measure on an n-plane, using Remark 2.2 it is
easy to check that > ocp (u(C2Q)? + B2,,(Q)*)(Q) S w(3D). Hence, we conclude that

Jp V(K@ * p)? du < p(D) by (6.8).

6.2. Proof of [, V,(K¢* (x@3p)en))® dp S p(D). Fix 2 € supppu N D, and let {€y}mez be
a decreasing sequence of positive numbers (which depends on ) such that

(6.9) (VoK@ (x@apyem)) (@) <23 (K&, + (x@apyn) (@)
meZ
Recall that Zp is the center of D, zp := (Zp, ( p)) and L := R"™ x {A(Zp)}. Since

X@p)et = Hp\3p and zp is the center of LN D, (K (x (3D)c ))( p)=0foral 0 <e<3$.

Thus, [(Ker , * (x@apyew) (@) = [(Keogr,, * (x@p)emw) (@) — (Kedr,, = (X@p)er))(zp)] <
01,, + ©2,,, where

Olni= [ iz o= plKG—9) - K(en— )] duly),
(6.10) B0
O /<3D> e (@ =) = @&, (20 = ) K (20 — y) du(y).

Since = € suppu N D and A is a Lipschitz function, we have |z — zp| < (D), and then
|K(z —y) = K(zp —y)| < |z = zpllzp —y[7""" < UD)|zp —y|7"~" for all y € (3D)".

Therefore, using that ), eer. . < 1 and that p > 1,

1/p
(6.11) < > @M’n) <) 01, S /(3D)c (D)|zp —y|™" Hdp(y) S 1.

To deal with ©2,,, we decompose Z = SU L as in (6.4). As before, given m € Z, let j(e,)
be the integer such that €, € I;,,). Observe that

supp o™, (z — ) C A(Z, 2.1y/n2 77 em+ )71 3, /po=ilem)y  RE™ —: A, ().

Notice also that the sets A,,(z) have finite overlap for m € £, and the same is true for the
sets Aj(z) == A(F,2.1y/n27713,/n277) x R for j € 7Z. The same observations hold if
we replace x by zp (and T by Zp). Obviously, Ap(2) C A%(x) (and Ay, (2p) C Al(2p)) for
m € Sj.
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Assume that m € S. With the same computations as those carried out in (5.6), one can
easily prove that, for all z —y € suppp™ |,

- m — €Em+1 |€m Em+1|
V. (e (2 — < ( RllLo®) + oo | > < gilem) m Al
9202~ )1 5 (el + gy 201 ) _—

because |z — Y| = €, & €pp1 R 2i(em) for all z — y € supppsr  and m € S. In particular, if
z€ D andy € (3D)°, |V, (Lpem+l(z — )| £ 26y, — ems1l|Zp — ¥ L. Hence,

o2, % [ ((py2item om —miil )
(A (2) U A (20))\3D |zZp — y|"

and then,

< Y ez >1/p <> / g(D)QJ(em)M du(y)
" 2p — [+

YUAm(zp))\3D

meS meS
|€m - 6m+1|
(6.12) < / du(y)
JG% (@) U A’ (2p))\3D |ZD y|"le n;s
S / ~LD~)+1 d,u(y) S 1.
@Dy 12D — y|"

Assume now that m € L. Tt is easy to check that |V, (¢S, (2 —y))| S 12— 7" for all
z,y € R%. So, if also z € D and y € (3D)¢, |V, (cpf:;ﬂ(z —y))| £ |2p — 9|~ *. Therefore,

( > @2,Pn>1/p <> / % dp(y)

(6.13) meL mer Y (Am(z) U Am(zp))\3D 2D —

s/(3 D) <

pye |Zp — y"tl

Finally combining (6.11), (6.12), and (6.13), with (6.9) and the fact that (KpSm
(X(3D)CM))($)’ < 01,, + 82,,, we conclude that

Ve = (o)) 5 (3 ela)w (X eza)w (X @251)1” <1

meZ meS meL

for all z € suppp N D. Therefore, [, V,(K¢ * (x3pyep))? dp < pu(D).

6.3. Proof of [, V,(Ky * (X3D\DM)) dp < p(D). Fix o € suppu N D. Since p > 1,

p) 1/p

<sw Y [ oy Pl = WIE G = )l duy) = / oy K= DI dn)

{em} meZ

/ pir. (2 —y)K(z —y) du(y)
D\D

VK e pm)(o) = s (3
{em} meZ

By a standard computation, one can show that

/D (/D\D K (z —y)| du(y)>2du(x) < (D),

hence we conclude that [, V,(Ke * (X3D\DM)) du < (D).
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Hp HY
7. LP AND ENDPOINT ESTIMATES FOR V,07," AND O o7, ™"

We denote by H!(H) and BMO(HE) the (atomic) Hardy space and the space of functions
with bounded mean oscillation, respectively, with respect to the measure Hp:. These spaces
are defined as the classical H'(R?) and BMO(R?) (see [Du, Chapter 6], for example), but
by replacing the true cubes of R? by our special v-cubes.

Theorem 7.1. Let p > 2. The operators V, o ’]:(,HF and O o ’TL;%F are bounded
o in LP(H}) for 1 < p < oo,
o from H'(H}) to LY(HR),
e from LY(H}) to LY>°(HY), and
o from L>®(H}) to BMO(HY),

and the norm of O o ’ZZPH? in the cases above is bounded independently of the sequence that
defines O.

We will only give the proof of Theorem 7.1 in the case of the p-variation, because the
proof for the oscillation follows by analogous arguments.

7.1. The operator V, o 7;,%? . HY(HZ) — L'(H}) is bounded. Fix a cube D C R" and
set D := D x R%™. Let f be an atom, i.e., a function defined on I and such that

1
Hp(D)

(7.1) suppf C D, ||f||Loo(H?) < , and /fd’HF =0.

We have to prove that [(V, o ng-[ ?) fdHp < C, for some constant C' > 0 which does not
depend on f or D.
First of all, by Holder’s inequality, Theorem 6.1, and (7.1),

n n 1/2
| wpemram <wep( [ (v,07) o)
3D 3

D

n n 1/2
SHEGED) (111w iy HEBD)) T S 1.

Thus, it remains to prove that f(3D)C(VP o ’ZZPH?)f dHE < C.
Given z € I'\ 3D, let {€mn}mez be a decreasing sequence of positive numbers (which
depends on x) such that

(7.2) (Vo T f(2)) <23 |(Kplm,, * (FHE) ()],

meJ

where J :={m € Z : supppc™, (v —-) N suppf # 0}, thus {€, }mez depends on x.

Set zp := (2p, A(Zp)) € D NT, where Zp is the center of D. By (7.1), we have [z —
zp)K (z — zp) f(y) dH}(y) = 0 for all 0 < e < §. Thus, given m € J, we can decompose

(K, (FHR)(@) = / pim (o —y) (K(x — ) — Kz — 2)) £(y) dHE(y)

T / (pem  (x— ) — o (2 — zp)) K (x — 2p) f(y) dHP(y),
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and we obtain |(KoSm o« (fHE))(@)] < || flle(p) (Ol + ©21,), where

oL, : = /D pim (@ —y) | Kz —y) — K(x — 2p)| dHE(y),
02, : = /D loem, (@ —y) — per (& — 2p)||K (x — 2p)| dHE(Y).

The term O1,, can be easily handled. For x € I' \ 3D, we have

(73) O1,, < ((D)dist(z, D)~ /D o (i — y) dHR(y).

Let us estimate ©2,,. Decompose J = SU L, where S and £ are as in (6.4) but replacing
m € Z by m € J, and as before, let j(e;,) be the integer such that e, € Ij(,,). Using that
x € I'\3D and suppf C D, one can easily check that £ contains a finite number of elements,
and this number only depends on n and d. Similarly, S; = () for all j € Z except on a finite
number which only depends on n and d.

Assume that m € S. With the same computations as those in (5.6), one can prove that,
for all y € supppr, (@ — ), [V, (9, (@ — 1) S 2 — el — §-, because
1T — 7| = €m ~ emy1 = 279 for all y € supppe™, | (¢ — ). Thus,

(7.4) 02, <

~

¢(D)Y" ! dist(z, D) 120 |6, — €.

Assume now that m € L. It is easy to verify that |Vy(gofn’j+l(x -yl S E -7 so
02, < (D) dist(x, D)L

Combining this last estimate with (7.3), (7.4), the fact that [(KpSm,  * (fHE))(z)| <
[ £l zoe (1) (11 4+ ©2py ), the remark on S and £ made just after (7.3), (7.2), and that p > 1,
we have that, for all z € T'\ 3D,

Vo TV f(@) S 1 Fllig) ( D Olnt D 02t} @2m)

meJ meS meL
11| oo 2y £(D)™ 1 pem lém — €my1l 1|
< T 6m-Q—I d m m+
~ diSt(m,D)nJrl < Z / HF + Z 92—j(em) Z >
meS meL
< [ £l oo () £(D)"+1

dist(x, D)7+l
Then, using (7.1) and standard estimates, we conclude that

Hn £ 1| Lo (2emy£(D)™ 1
voTfodH"x,s/ — L dHp(z) S'1
[, e @ i@ s [ e i)

7.2. The operator Vpo%H? : L®(H}) — BMO(HE) is bounded. We have to prove that
there exists a constant C' > 0 such that, for any f € L°°(H}) and any cube D C R", there
exists some constant ¢ depending on f and D such that

Hn n n
/D |V 0 T2V f = ] M < Ol ey HE(D):
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Let f and D be as above, and set f1 := fxsp and fo := f — f1. First of all, by Holder’s
inequality and Theorem 6.1, we have

" " 1/2
[ oty < w2 ( [ (0,010 i)
D 3D
S HEDYY (1A 1B gy HEGBD)) S Il ey HE(D).
Notice that |(V, 0 To1)(f1 + f2) — (Vo 0 To) fol < (V, 0 T[H) f1, becanse V, o TLT s

sublinear and positive. Then, for any ¢ € R,
HE HE HE HE
(Voo T )1+ o) = S Voo T ") (1 + f2) = Voo Lo ") fol + (Ve 0 T ") fo — ¢
<V o BNA+I0V 0 )2 - ol

hence we are reduced to prove that, for some constant ¢ € R,
Hn
(75) L1000 T =l @t < Cll ey (D).

Set zp := (Zp, A(Zp)), where zp is the center of D, and take ¢ := (Vo T;F)fg(zD). We
may assume that ¢ < oo (this is the case if, for example, f has compact support). By the
triangle inequality,

G0 T ) el < sup 7 Iz, = (AN — (Kpiz, = (AN GOl
em ™\ mEZ
Given z € I'ND, let {€, }mez be a decreasing sequence of positive numbers (which depends
on z) such that

(V0 T fala) — c|” <2 37 (Kl + (foH)) (@) — (Kol + (f2H) ().
meZ
Notice that [(Kecr,, + (faHR)(@) — (Koer,, + (fHR) (z0)| < Il ez (Ol + O2,0),
where ©1,, and ©2,, are as in (6.10) but replacing p by Hp. It is straightforward to check

that the arguments and computations given in subsection 6.2 to estimate the two terms in
(6.10) (see (6.11), (6.12), and (6.13)) still hold if we replace p by Hp. Therefore, we have

ST (01, +602,) <1,
meZ=SUL

which impies that |(V, o T )f2 —c| 5 [fl| Lo () and, by integrating in D, gives (7.5).

7.3. The operator V, o ng : LP(H}) — LP(HE) is bounded for all 1 < p < co. Since
Vo0 ’ZZPH? is sublinear, the LP boundedness follows by applying the results of subsection 7.1
and subsection 7.2, and the interpolation theorem between the pairs (H*(H}), L'(H})) and
(L®(H}), BMO(H})) in [Ju, page 43].

Given a v-cube Q@ C R%, set mg(f) := HE(Q) ™! fQ fdH}, and let M denote the Hardy-
Littlewood maximal operator with respect to I', i.e. for x € T', M(f)(x) := supmqg(|f]),
where the supremum is taken over all v-cubes Q C R? containing € I'. Let M?* be the
sharp maximal operator defined by M*(f)(x) := supmq(|f —mg(f)|), where the supremum
is also taken over all v-cubes Q C R? containing z € T.

One comment about the interpolation theorem in [Ju, page 43] is in order. Given an
operator I bounded form H! to L' and from L to BMO, in the proof of the interpolation
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theorem applied to F, one uses that M%o F is sublinear (i.e. (MfoF)(f+g) < (MfoF)f +
(M*%o F)g for all functions f, g). This is the case when F is linear. However, V,0 THF is not
linear, and then it is not clear if M* o V,o0 ’];,H? is sublinear. Nevertheless, this problem can
be fixed easily using that V, o T@H? is sublinear and positive (that is (V, o ’];,HF)f(x) > 0 for

all f and z), as the following lemma shows.

Lemma 7.2. Let F : L (H}) — L .(H}) be a positive and sublinear operator. Then

(Mo F)(f+9) S (MoF)f+ (MFoF)g for all functions f,g.

Proof. If F is sublinear and positive, one has that |F(f)(z) — F(g)(z)| < F(f — g)(z) for all
functions f,g € L}, (H}). Then, for z,y € @ NT,
[E(f +9)(y) —mq(Fg)l < [F(f +9)(y) — Fg(y)l + [Fg(y) — mq(Fg)]
< [Ff)l + [Fg(y) —mq(Fg)l.
Hence, mq|F(f +g9) —=mq(Fg)| < mq|F f|+mq|Fg—mq(Fg)| < (MoF)f(z)+(M¥*oF)g(x)

and, by taking the supremum over all possible v-cubes @ > z, we conclude (M* o F)(f +
9)(x) S (Mo F)f(x) + (M*o F)g(x). O

By using Lemma 7.2 and the fact that [ M f|rsxn) S HMﬁfHLp(Hn for f e LPO(HE) N
Lp (H") and 1 < pyp < p < oo, one can reprove Journe s interpolation theorem applied to

Vo0 T I with minor modifications in the original proof.

7.4. The operator V, o TJ{? : LY(H®) — LY*°(H}) is bounded. By adapting [CJRW2,
Theorem B] to our setting and using the smoothnes of the family ¢, one can show that the

L%(H2%) boundedness of V, o ’];,H? yields the boundedness of this operator from L!(HZ) to
LY%°(HR). The interested reader may see [MT], where a more general result is proved.
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