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GAUSSIAN ANALYTIC FUNCTIONS OF BOUNDED MEAN OSCILLATION

ALON NISHRY AND ELLIOT PAQUETTE

We consider random analytic functions given by a Taylor series with independent, centered complex
Gaussian coefficients. We give a new sufficient condition for such a function to have bounded mean
oscillation. Under a mild regularity assumption this condition is optimal. We give as a corollary a
new bound for the norm of a random Gaussian Hankel matrix. Finally, we construct some exceptional
Gaussian analytic functions which in particular disprove the conjecture that a random analytic function
with bounded mean oscillation always has vanishing mean oscillation.

1. Introduction

Functions with random Fourier (or Taylor) coefficients play an important role in harmonic and complex
analysis, e.g., in the proof of de Leeuw, Kahane, and Katznelson [de Leeuw et al. 1977] that Fourier
coefficients of continuous functions can majorize any sequence in £2 A well-known phenomenon is that
series with independent random coefficients are much “nicer” than an arbitrary function would be. For
example, a theorem of [Paley and Zygmund 1930, Chapter 5, Proposition 10] (see also [Kahane 1985])
states that a Fourier series with square summable coefficients and random signs almost surely represents
a subgaussian function on the circle.

In this paper we choose to focus on one particularly nice model of random analytic functions, the
Gaussian analytic functions (GAFs). A GAF is given by a random Taylor series

(o¢]
GR) =) a" )

n=0
where {&,},>0 1s a sequence of independent standard complex Gaussian random variables (i.e., with
density %e"z‘z with respect to the Lebesgue measure on the complex plane C) and where {a,},>¢ is
a sequence of nonnegative constants. Many of the results we cite can be extended to more general
probability distributions, and it is likely that our results can be similarly generalized, but we will not
pursue this here. For recent accounts of random Taylor series, many of which focus on the distributions
of their zeros, see for example [Hough et al. 2009; Nazarov and Sodin 2010]. A classical book on this

and related subjects is [Kahane 1985].

We are interested in properties of the sequence {a,} that imply various regularity and finiteness
properties of the function G represented by the series (1). One of the central spaces of analytic functions
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is H?, those functions F on the unit disk D that satisfy

1
sup / |F(Re(0))|” df < oo,
O<r<1J0
where ¢(0) = ¢*? for 6 € R (see [Duren 1970] for background). This is a class of analytic functions
whose nontangential boundary values on T = {z : |z| = 1} exist Lebesgue a.e. and are in L?(T) [Duren
1970, Theorem 2.2]. An important early effort is the aforementioned paper [Paley and Zygmund 1930],
in which it was established that G is almost surely in [),_ p<oo HP if and only if {a,} € 2. One should
compare this result with the well-known fact that a nonrandom analytic function belongs to H? if and
only if the sequence of its Taylor coefficients is square summable. The related question of when G is
almost surely in H°, the bounded analytic functions on the unit disk, is substantially more involved (see
[Marcus and Pisier 1978]).

To fix ideas, let us make for a moment a few simplifying assumptions about the coefficients {a,} of the
series (1). We assume ag = 0, and denote by

2k+1_1

of= > a. ke{0.1,2,...),

n=2k

the total variance of the dyadic blocks of coefficients. We say that the sequence {a,} (or equivalently G)
is dyadic-regular if the sequence {ot} is decreasing as k — oo. It is known (see [Kahane 1985, Chapters 7
and 8]) that if G is dyadic-regular, then G is almost surely in H* if and only if

o
D or<oo. e, {o} et )
k=0

Moreover, if the series in (2) converges, then G is almost surely continuous on the closed disk D. Hence,
a bounded random series gains additional regularity.

For a space S of analytic functions on the unit disk, let S be the set of coefficients {a,} for which a
GAF G € S almost surely. If S C T and Sg = T, then we say that GAFs have a regularity boost from T
to S, e.g., Cg = HZ. This regularity boost can be viewed as a manifestation of a general probabilistic
principle: a Borel probability measure on a complete metric space tends to be concentrated on a separable
subset of that space.

Clearly there is a gap between (2) and the Paley—Zygmund condition {0} } € £2 A well-known function
space that lies strictly between H* and [),_ p<oco HP 1s the space of analytic functions of bounded mean
oscillation or BMOA (e.g., see [Girela 2001, Equation (5.4)]). For an interval I CR/Z and any f € L'(T),
put
1

M;(f) :=f ‘f(e(@))—ff‘d@, where f fi=—
I 1 1 1]

/If(e(Q)) de. 3)

1Under the continuum hypothesis, by the main theorem of [Marczewski and Sikorski 1948], any Borel probability measure
on a metric space with the cardinality of the continuum is supported on a separable subset.
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Define the seminorm on H'!
IFll= sup M;(F). )
ICR/Z

The restriction of F € H' is necessary for F to have nontangential boundary values in L' on the unit
disk. On the subspace of H' in which F(0) = 0, this becomes a norm. We may take BMOA to be the
(closed) subspace of H' for which || - |, is finite.

Fefferman and Stein [1972] show the space BMOA is the dual space of H'! with respect to the bilinear
form on analytic functions of the unit disk given by

1
(F,G) = lin}f F(Re(0))G(Re(d)) do,
r—1 Jo

and in many aspects it serves as a convenient “replacement” for the space H*°. However, BMOA is not
separable (see [Girela 2001, Corollary 5.4]).
One of our main results is the following.

Theorem 1.1. A dyadic-regular Gaussian analytic function G that satisfies the Paley—Zygmund condition
(0%} € €2 almost surely belongs to VMOA, the space of analytic functions of vanishing mean oscillation.

The space VMOA is the closure of polynomials (or continuous functions) in the norm || - ||, and hence
it is separable. It can alternatively be characterized as the subspace of H ! for which limj; o M 11 (F)=0.
In fact, we show that a dyadic-regular GAF with square-summable coefficients almost surely belongs to a
subspace of VMOA, which we attribute to Sledd [1981].

1A. The Sledd Space SL. Sledd [1981] introduced a function space, which is contained in BMOA and
is much more amenable to analysis. Define the seminorm for F C H'!

o0
IF I3y = sup Y | Tux F(0), 5)
x=1 15
where * denotes convolution on T and {7},} is a certain sequence of compactly supported bump functions
in Fourier space, so that fn = 1 for modes from [2", 2"*1] (see (15) for the explicit definition of {T,}).
We let SL denote the subspace of H ! with finite || - ls(r) norm; [Sledd 1981] showed that SL C BMOA .
Sledd proved the following result.

Theorem I [Sledd 1981, Theorem 3.2]. If {\/Eok} € (2 then G € VMOA almost surely.

Remark 1.2. Sledd proved the result for series with random signs, but his method works also in our
setting. In fact his theorem shows that G is almost surely in VMOA N SL.

We extend the analysis of the || - || s(r) seminorm, and in particular find a better sufficient condition for
the finiteness of |G| s(r).

2The function 1 F= Z():O\Tn * F (x)|2 is essentially what appears in Littlewood—Paley theory. For each % < p < oo,
finiteness of the p-norm of I is equivalent to being in H?; see [Stein 1966, Theorem 5]. Thus, in some sense SL could be
viewed as a natural point in the hierarchy of H? spaces.



92 ALON NISHRY AND ELLIOT PAQUETTE

Theorem 1.3. If Y72 sup,~{0,}} < 00, then G € SL almost surely.

In particular, if G is dyadic-regular and {0} } € £ then G € SL. The latter condition is necessary for G
to have well-defined boundary values, and so we see that under the monotonicity assumption, a GAF G
which has boundary values in L? is in BMOA . We also note that the condition in Theorem 1.3 is strictly
weaker than the one in Theorem I (see Lemma 4.9).

The Sledd space SL is nonseparable (see Proposition 3.3). The proof of Theorem I is based on a stronger
condition than ||G||s(r) < oo, that in addition implies that a function is in the space SL N VMOA.3 We
show that this is unnecessary, as a GAF which is in SL has a regularity boost.

Theorem 1.4. If G € SL almost surely, then G € VMOA almost surely.

Theorems 1.4 and 1.3 imply Theorem 1.1.

This could raise suspicion that there is also a regularity boost from BMOA to VMOA, which is perhaps
the most natural separable subspace of BMOA. Indeed, [Sledd 1981] asks whether it is possible to
construct a non-VMOA random analytic function in BMOA.

1B. Exceptional Gaussian analytic functions. Sledd [1981, Theorem 3.5] gives a construction of a
random analytic function with square summable coefficients which is not in BMOA, and moreover is
not Bloch (this construction can be easily adapted to GAFs). The Bloch space, 3, contains all analytic
functions F on the unit disk for which

IF |l := sup (1 —|z[)|F'(2)]) < oo. (6)
lz]=<1
See [Anderson et al. 1974; Girela 2001] for more background on this space. Gao [2000] provides a
complete characterization of which sequences of coefficients {a,} give GAFs in B.

The space B is nonseparable, suggesting that GAFs in 5 could concentrate on a much smaller space.
Finding this space is a natural open question and does not seem obvious from the characterization in [Gao
2000]. It is known that BMOA C B (see, e.g., [Girela 2001, Corollary 5.2]), and, a priori, it could be that
GAFs which are in H*> N B are automatically in BMOA. However, our following result disproves this,
and also answers the aforementioned question of Sledd.

Theorem 1.5. We have
SLg € VMOAg C BMOAG C (H2NB)g. (7)

Remark 1.6. From Theorem 1.3 and standard results on boundedness of Gaussian processes, we may
add that H3® ¢ SLg. From the example in [Sledd 1981], it also follows that (H> N B)g C HZ.

We leave open the question of the existence of a natural separable subspace S of BMOA such that
BMOAg = Sg.

3Speciﬁcally, [Sledd 1981] shows that under the condition in Theorem I, ZZO:O SUP|x|=1 | Ty % F(x)|2 is finite, which implies
F e SLNVMOA.
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1C. Some previously known results. Billard [1963] (see also [Kahane 1985, Chapter 5]) proved that a
random analytic function with independent symmetric coefficients is almost surely in H if and only if
it almost surely extends continuously to the closed unit disk.

A complete characterization of Gaussian analytic functions which are bounded on the unit disk was
found by Marcus and Pisier [1978] in terms of rearrangements of the covariance function (see also [Kahane
1985, Chapter 15]). Moreover, they show the answer is the same for Steinhaus and Rademacher random
series (where the common law of all {§,} is taken uniform on the unit circle and on {%1}, respectively).
Their criterion can be seen to be equivalent to the finiteness of Dudley’s entropy integral for the process
of boundary values of G on the unit circle.

The best existing sufficient conditions that we know for the sequence {a,} to belong to BMOA are
due to [Sledd 1981]. The more recent paper of [Wulan 1994] treats a more general problem, which in the
particular case of VMOA gives another proof of Theorem I.

1D. Norms of random Hankel matrices. A Hankel matrix A is any n X n matrix with the structure
Aij = (ci4j—2) for some sequence {c}3°. The function ¢ (z) = Y po ckz¥t! is referred to as the symbol
of A. We will consider the case that n € N, and we will also consider the infinite case. We denote by B
the Hankel operator with the same symbol on £2, which may well be unbounded. Then by a combination
of results of Fefferman and Nehari (see [Peller 2003, Chapter 1] and [Holland and Walsh 1986, Part I1I]),
there is an absolute constant M such that

L6l < 181 < MIl.. ®)

with || B|| the operator norm of B.

If we take ¢, = am+1Em+1 for all m > 0 with {&,,} i.i.d. Nc(0, 1) and with a,, > 0 for all m, then ¢ is
exactly the GAF G. Moreover, by combining Theorem 3.1, Remark 3.7 and Lemma 4.8, we have that
there is an absolute constant C > 0 such that

o
Ellgl2<C> sug{ai}.

k=1"™=

Note that for any n x n Hankel matrix A with symbol ¢ (z) = 322 cxz**Y, if B is the infinite Hankel

2n k+1

operator with finite symbol ¢,,(z) = ) ;_,cxz" ", then ||A|| < ||B| as A is the n x n upper-left corner

of B. Hence, using (8),
Al < IBll = Ml¢nllx

and we arrive at the following corollary.

Theorem 1.7. There is an absolute constant C > 0 such that if A is an n x n Hankel matrix with symbol G
(see (1)) and L is the smallest integer greater than or equal to log,(2n), then

L

2 2
EIAI*<C ) sup o,
k:0k§m§L
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We emphasize that by virtue of (8) the problem of estimating the norm of a random Gaussian Hankel
matrix is essentially equivalent to the problem of estimating the || - ||, norm of a random Gaussian
polynomial.

This is particularly relevant as random Hankel and Toeplitz matrices* have appeared many times in the
literature and have numerous applications to various statistical problems. See the discussion in [Bryc et al.
2006] for details. The particular case of Hankel matrices with symbol G = thio Re(&)z5!, i.e., Hankel
matrices with i.i.d. Gaussian antidiagonals, is particularly well studied. In that case, [Meckes 2007] and
[Nekrutkin 2013] give proofs that E||A|| < c./n logn. Finer results for the symmetric Toeplitz case are
available in [Sen and Virdg 2013].

Furthermore, Meckes [2007] gives a matching lower bound, and his method can be applied to show

that (deterministically)
2(n—1)

3 (1 _ W‘ﬂﬂ)aﬁﬂj ,

j=0

Al = sup

lz[=1

Fernique’s theorem [Kahane 1985, Chapter 15, Theorem 5] can then be used to show that Theorem 1.7 is
sharp up to multiplicative numerical constant, at least when a; = j~* for o € R.

Some results for more general random symbols exist; in particular, [Adamczak 2010, Theorem 4]
shows that in the setting of Theorem 1.7,

L
E[lA]* < Clogn) Y o, ©)

m=0

which is always larger than the bound in Theorem 1.7; in the case that o2 is monotonically decreasing
and summable, (9) differs substantially from the condition in Theorem 1.7. Note that in Theorem 1.7, the
entries of the n x n Hankel matrix are independent standard complex Gaussian random variables, whereas
[Adamczak 2010, Theorem 4] holds for non-Gaussian symbols as well.

Organization. In Section 2, we give some background theory for working with GAFs and random
series. In Section 3, we give some further properties of the space SL and we give some equivalent
characterizations for G € SL. We also prove Theorem 1.4. In Section 4, we give a sufficient condition
for G to be in SL; in particular, we prove Theorem 1.3. Finally, in Section 5 we construct exceptional
GAFs, and we show the inclusions in (7) are strict.

Notation. We use the expression numerical constant and absolute constant to refer to fixed real numbers
without dependence on any parameters. We make use of the notation < and = and <. In partic-
ular, we say that f(a,b,c,...) < gla, b, c,...) if there is an absolute constant C > 0 such that
f(a,b,c,...)<Cg(a,b,c,...)foralla,b,c,.... Weuse f x gtomean f < gand f = g.

4A Toeplitz matrix A has the form Ajj = w;_j for some (wy)>.. The symbol for such a matrix is again ) wzk. By
reordering the rows, it can be seen that a Toeplitz matrix with symbol " wkzk has the same norm as the Hankel matrix with
symbol Z%" Wi —n K.
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2. Preliminaries

Some of our proofs will rely on the so-called contraction principle.

Proposition 2.1 (contraction principle). For any finite sequence (x;) in a topological vector space V,
any continuous convex F : V — [0, oo], any i.i.d., symmetrically distributed random variables (¢€;), and
any («;) real numbers in [—1, 1]:

(i) EF (Y aieixi) <EF(Y; €ixi).
(ii) If F is a seminorm, then P[F(Zi ocieixi) > t] < ZP[F(Zi eixi) > t] forallt > 0.

This is essentially [Ledoux and Talagrand 1991, Theorem 4.4], although we have changed the formula-
tion slightly. For convenience we sketch the proof.

Proof. The mapping

(a1, 00, ...,0yN) > [EF(Z ozie,-x,-)
i

is convex. Therefore it attains its maximum on [—1, 1]% at an extreme point, i.e., an element of {1}V By
the symmetry of the distributions, for all such extreme points, the value of the expectation is E F (Zl eixi),
which completes the proof of the first part.

For the second part, we may without loss of generality assume that ¢y > oy > --- > ay > ayy; =0
by relabeling the variables and using the symmetry of the distributions of {¢;}. Letting S, = ) j_; €ix;
for any 1 <n < N, we can use summation by parts to express

Z%‘Gixi = Z%‘(Si —Si-) = Z(Oli —ai11)Si.
i i i

Hence, as F is a seminorm,

F( E oz,-e,-x,-) < 1m'a)§v F(S;) < lma)x F(S;).
, <i< <i<
1

Using the reflection principle, it now follows that for any ¢ > 0,

P[ max F(S;) > 1] <2P[F(Sy) =11,

1<i<N
which completes the proof (see [Ledoux and Talagrand 1991, Theorem 4.4] for details). O
We also need the following standard Gaussian concentration inequality.

Proposition 2.2. Suppose that X = (X ;)] are i.i.d. standard complex Gaussian variables, and suppose
F : C" — Ris a 1-Lipschitz function with respect to the Euclidean metric. Then E|F (X)| < oo and, for
allt >0,

PIF(X)—EF(X)>t]<e "

Proof. This follows from the real case (see [Ledoux and Talagrand 1991, (1.5)]). The real and imaginary
Gaussian random variables have variance %, for which reason the exponent is e O
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Approximation of seminorms. Let || - || be a densely defined seminorm on H 2 which dominates the
H? norm. We will say that || - || is approximable if there exists a sequence of polynomials {p,} with
sup,, ; lz/ % pa(2)|| <1 such that for all F € H?,

sup [|Fx pyll <00 = |[Fll<oo  and  sup|[Fxp,|=0 < [F[=0. (10)
n n

Let V be the quotient space of {F € H”: || F|| < oo} by the space {F € H?: |F|| = 0}. Then both || - |
and sup, || - * p,|| make V into Banach spaces with equivalent topologies, by the hypotheses. Hence (10)
is equivalent to

there exists C > 0 such that %sup |Fxpull <||F|| <Csup| F*p,| forall Fe H% (1)
n n

as the inclusion map from one of these Banach spaces to the other is continuous and hence bounded.

Remark 2.3. While approximable seminorms could be formulated in greater generality, we work in
the H? setting to appeal to general concentration of measure theory.

We say that G is an H2-GAF if {a;} € %

Proposition 2.4. Let G be an H>-GAF. Let | - || be any approximable seminorm. Then the following are
equivalent:
1) 1G]l < o0 a.s.
(i) E||G] < oo.
(iii) E||G|? < oo.
Remark 2.5. We remark that these equivalences hold in great generality for a Gaussian measure in a

separable Banach space, due to a theorem of Fernique [Ledoux 1996, Theorem 4.1]. As the spaces
BMOA and B are not separable, we instead will appeal to this notion of approximable.

Remark 2.6. A priori it is not clear that a seminorm being finite is a measurable event with respect to the
product o -algebra generated by the Taylor coefficients of G. However, for an approximable seminorm,
measurability is implied by the equivalence in (10), since sup,, |G * p, || is clearly measurable; cf. [Kahane
1985, Chapter 5, Proposition 1].

Proof. The implications (iii) = (ii) = (i) are trivial, and so it only remains to show that (i) = (iii).
Let {p,,} be the polynomials making || - || approximable. Define

(0.¢]
Gu=Gxpy,, where G(z)= Zakékzk.
k=0

Without loss of generality, we may assume that ||a ||%2 = Z/?io a,f = 1. For any m € N, let k,,, = deg(p,),
and define the function on Ck»

km
Fm(x) = Fm(X(),xl, ce ,ka) = H (Zajszf) *pm(z)
j=0
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Then for any complex vectors x = (x j)l(c)m and y = (y j)g’", by changing coordinates one at a time and

using sup,, ; lz/ * pa(2)Il < 1,
k

|Fon () = Fa I <> ajlxj — yil < llallellx — yle,-
j=0

For any ¢ € N, the function max<;,<¢ Fy, (x) is again 1-Lipschitz. So define for any £ € N
Hy:= max ||G,].
1<m<?
Therefore, by Proposition 2.2, we have that, for all # > 0 and all £ € N,
)
PlIH; —EHe| = 1= P[|Futo, &1, &) —E(max Fu(o,81,.., &,))| 2 1] <2¢7". (12)
=m=
Hence there is an absolute constant C > 0 such that for all £ € N,
|med(H,) — E(H,)| < C, (13)

where med(X) denotes any median of the random variable X.
Suppose that || G|| < oo a.s. By (10), sup,, |G|l =sup, Hy < oo a.s. Therefore there is a constant M >0
such that P (sup, Hy > M) < %, and so med(H,;) < M for all £ € N. By monotone convergence and (13),

Esup||Gnll=E Slz.pHg = Slzp[EHg <M+C.
m
Using (11), there is another absolute constant C such that
EIG| < CEsup |Gl < o0.
m
Using (11) and (12), Var(sup,, |G ||) < oo, and therefore
EIGI* < CE(sup [Gnll*) < Var(sup |Gy l) + (E sup | G )* < oo O
Both || - || and || - || 5 are approximable with {p,} given by the analytic part of the Fejér kernel

Ar N : _ k k
K”(Z)_Z(l n+1)z'

k=0

See [Holland and Walsh 1986, Theorems 1 and 4]. In fact, it is elementary to observe the following.
Lemma 2.7. For any f € H'(T), sup,|K* * fll« = | fll« and sup,IIK;* » flls = 1| fll5-
Proof. We show the first of these claimed identities. For any fixed interval I C R/Z,

lim M;(f*K;') = M;(f),

n—oo

and hence, sup,, ||K,f‘ * f1l« > || f |l On the other hand, for any fixed w € T, f, :=z+> f(®z) has that
|l folls = |l f <. Hence by comparing to the Fejér kernel (see (14)), which is positive, for any n > 0,

Lf % K e = 1L % Kl = H/ feo)Kn(e(0))do

< sup|l foll« = I fll«
weTl

*
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where the inequality follows as || - || is convex and the Fejér kernel K, (z) is the density of a probability
measure on T. U

Corollary 2.8. Let F be an H*>-GAF. Then || F||, < 00 a.s. if and only if E||F||, < 0o, and || F|lg < o0
a.s. ifand only if E|| F||p < oo.

We also have that the probability that a GAF is in BMOA, VMOA, or B is either 0 or 1.

Proposition 2.9. For any H*>-GAF G, the events {G € BMOA}, {G € VMOA)}, {G € B} all have
probability 0 or 1.

Proof. Take the decomposition G = G<, + G~,, where G <, is the n-th Taylor polynomial of G at 0.

Then as G <, is a polynomial, |G <, ||« < oo almost surely. Hence |G|« < oo if and only if |G-, ||« < 00,

up to null events. Therefore, |G ||« < oo differs from a tail event of {§, : 1 <n < oo} by a null event, and

so the statement follows from the Kolmogorov 0-1 law. The same proof shows that P[G € B] € {0, 1}.
For VMOA, as G <, is a polynomial,

lim supM}(G<n) =0 a.s.,
=0 -

and the same reasoning as above gives the 0-1 law. g

3. The Sledd space

Let K, for n € N be the n-th Fejér kernel, which for |z| =1 is given by

n

|k| ' 1 |1_Zn+1|2
) k;_ﬂ( nk1)S Tarl =2 (1

This kernel has the two familiar properties: | K,||; =1 and K,(z) <4/(n+1)-(1/|1 — z[?).

For a function F : T — C with a Laurent expansion on T, let F :Z — C be its Fourier coefficients, i.e.,
let F (k) be the k-th coefficient of its Laurent expansion.

We let 7, be the dyadic trapezoidal kernel

To(z) =1+ 3z+3z7!

(15)
T, = 2K2n+2 — K2n+] + Kzn—l —2Ko, n>1.

The kernel T,, satisfies that f"n is supported in [2"!, 2"*2), has |f"n(K )| < 1 everywhere, has f"n(K )=1
for K e [2"%, 2"*1], and satisfies

o0
D T(K)=1
n=0

for all integers K > 0. Further, || 7,,||; < 6 for all n > 0. Also,

T, (2)] <20-27"|1 —z| ™2 (16)
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Recall that in terms of the kernels {7},}, we defined the seminorm (in (5)) as
o0
IF 3y = sup Y | Tu* F(x)[% (17)
l=1 9

In [Sledd 1981], it is shown that this norm is related to || - || in the following way.
Theorem 3.1. If F € H L then there is an absolute constant C > 1 such that
I Fll. < CIFlscry-

Sledd also gives a sufficient condition for F' to be in VMOA, though we observe that there is a stronger
one that follows directly from Theorem 3.1.

Theorem 3.2. If F € H' and if

li T,xF =0,

Jim, sup ) }E:I * F(x)?
then F € VMOA.
Proof. The space VMOA is the closure of continuous functions in the BMOA norm. Hence it suffices
to find, for any € > 0, a decomposition G = G| + G, with G| continuous and ||G;|gmoa < €. For any
€ > 0, we may by hypothesis pick k sufficiently large such that

sup ZIT *G(x)| <e.

lx|=1 n=k
Using Theorem 3.1, it follows that if we take the decomposition

— 0
G=G|+Gy, where G1=2Tn*G and G2=2Tn*G,

then G is a polynomial and is in particular continuous. From the properties of the Fourier support of {7},

T,xG it n>k+2,
TixGo= {3 5 Ti* T+ G if k—2<n<k+]1, (18)
0 if n<k-3.

Thus we have, for any n € [k —2, k+ 1] by using |7, |1 < 6 and convexity of the square, that

I, Galls, S sup T, » G, < sup DT «GP <e.

[x|= n=k

Applying Theorem 3.1 to G, and using the properties derived in (18),

k+1
1G21I7 < sup ZlT*Gz(x)I sup ZIT*Gz(X)I < sup Z IT+G () P+ Y I TxGall3, Se. O
Ix|=1 n=0 lx|=1 n=k lx|=1 n=k+2 n=k—2

Proposition 3.3. The Sledd space SL is nonseparable.
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Sketch of the proof. We sketch the construction of an uncountable family of analytic functions in SL
whose pairwise distances in || - ||s(7) are uniformly bounded below. Put

Gi(x) = 2Ky (ze(1/j)),  j= 1.

2/ +1

Notice that G j 18 supported in [27,2/%2] and that G ; has the following properties:
(D 1Gjle(=1/j)]=1.

(2) IG(e(6))] <1 for all 6.

(3) |G j(e(=1/j+0)| S277 when 27//2 < |0| < 7.

Forany A C 5N let Hy =) ,_, G,. By the above properties all these functions belong to SL and are
uniformly separated from each other. g

Remark 3.4. The construction above gives an example of functions in SL. which are not continuous on
the boundary of the disk.

GAFs and the Sledd space. We shall be interested in applying Sledd’s condition to GAFs, for which
purpose it is possible to make some simplifications. For any n > 0, let R, be the kernel defined by

1 if K e[27,2"Fh),
0 otherwise.

R.(K) = {

In short, for a GAF, (and more generally any random series with symmetric independent coefficients) we
may replace the trapezoidal kernel 7,, by R,; specifically:

Theorem 3.5. Suppose G is an H*>-GAF. Then the following are equivalent:

(1) limy—s 0 SUP g1 Yopeyl T * G(x)|* =0 a.s.
(i) 1imy— o0 E[sUp|yj=) Yomeil Tn * G(x)|?] =0
(iif) 1imy— oo E[sUpyj=; Y one | Ry * G(x)[] =0
(iv) 1imy—s o SUP|yj—1 Ypey| Ry * G(X)|* =0 a.s.
Proof of Theorem 3.5. We begin with the equivalence of (ii) and (iii), and the implication that (iii)

implies (ii). For any n > 0 and any j € {1, 2, 3,4} define R, ; =T, * R,yj—1. Then T, = Z‘;:] Ry ;.
Using convexity, we can bound

sup Z|T *G(x)* < Z sup Z|Rn %G

Jx|= — k=1

Since Ién, j 1s supported in [2", 2"*1) and has ||I§n, jlloo <1, the contraction principle implies that, for any
0<k<m<oo,

E sup Z|an*G(x)| <E sup Z|R *G(x)|> <E sup Z|R *G(x)|~

lx|= lx|=1 IxI=1, &
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Sending m — oo and using monotone convergence implies that

E sup ZlR,”*G(xN <E sup ZlR *G ()%

lx|=1 1% lxl=1 "%
from which the desired convergence follows.
Conversely, to see that (ii) implies (iii), we begin by bounding

x
sup ZlR * G (x)[? <Zsup > IR+ G)
bl=1 = j= =D s
nedN+j

Then by the contraction principle and monotone convergence, for any j € {1, 2, 3, 4},

E sup Z IR, xG(x)]> <E sup Z T, % G(x)* <E sup Z|T *G(x)]%
lxl= n>k lxl= n>k lx|= n>k
ned4N+j nedN+j

which completes the proof of the desired implication.
We turn to showing the equivalence of (i) and (ii). From Markov’s inequality, (ii) implies that
sup Z|T * G (%) m) 0.
lx|=
As the sequence sup,|_; Yool T * G(x) | is monotone and therefore always converges, it follows that

it converges almost surely to O.
Define for each k € N the seminorms

I llscrye s H' = [0,00],  where || f 5z 4 == sup Z|R * f (I
|

xl_nk

I sy s H — [0, 001, where || f137), = sup ZlT * f ()%
IxI=1, ¢

In preparation to use Proposition 2.4, we make the following claim.
Claim 3.6. The seminorms {|| - ||sry.k, || - lls(r).k} are approximable.

We shall return to the proof of this claim after completing the proof of Theorem 3.5. We now show the
equivalence of (iii) and (iv). The proof of the equivalence of (i) and (ii) is the same. From (iii) it follows
from Markov’s inequality that

sup ZlR *G(x)|? —> 0.

lx|=
By monotonicity sup),_, Yoo iRy x G(x) |2 converges almost surely, and so it converges almost surely
to 0. From (iv) and by Claim 3.6, there exists a kg such that

E sup Z|R *G(x)| < 00.

[x]= n ko
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As a consequence, it is possible to take kg = 0. By dominated convergence,

lim E| sup |R, * G(x)] i|_0 (|
k—00 |:|x| lnX];

Proof of Claim 3.6. Let p,, be the polynomial of degree 2”+! — 1 whose nonzero coefficients are all 1.
Then, for any m > k,

||pm*f||S(R)k—|sup Z'R * fOOP —= £ 15 -

x‘_nk

Let g, (z) be the sum of the analytic part of > ;- 7 (z). Then, for analytic f in the disk,

m
Gurf =) Tixf.
k=0
Moreover, using (15) the sum )", Tk can be represented by a sum of a finite number of Fejér kernels with
cardinality bounded independent of m. Therefore there is an absolute constant C > 0 such that, for all m,
m
2T
k=0

1gm * flloo < [ flloo = Cll f lloo- (19)

1
Using that ¢,,(j) =1, for0 < j <2™ —

m—2
lan * £ cr = sup N 1Tk FOP s 1 ey e
x|=
n—=

and so if sup,, [|gm * f||§(T)’k < 00, this means ||f||§(T)’k < 00 also. Conversely, if ||f||%(T)’k < 00, then
sup,~ 1Ty * flloc < 00, and hence, with the same C as in (19),

max 2||61m*Tn*f||oo <Clfllsyk-

m—1<n<m+

So
m—2 m-+2
||qm*f||S(T>k<‘sT1p ZlT * FOOP+ Y Ngm*Tux fl2, < A+4CHI flI3qyp <00. O
x|=1 n=m-—1

Remark 3.7. In reviewing the proof of Theorem 3.5, one also sees that under the same assumptions the
following are equivalent:

(1) Sup|yj=1 X peol Tn * G(x)]? < o0 as.
(i) E[supisj=; Domeol Tn* G(x)*] < 00
(iii) E[supj =1 Yool Rn* G(x)|*] < o0
(iV) SUPj, = D meol Ru* G(x)]|* < 00 ass.

Moreover, the proof gives that there is an absolute constant C > 0 such that

1
CEIGIS @) <EIGIS ) < CEIGI)-
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Finally, we show that for a GAF, finiteness of ||G||s(g) in fact implies G € VMOA.
Theorem 3.8. If G is an H>-GAF for which

IG5z = sup Z|R *G(X)|* <00 as.,
x|=1 n=0

then

lim sup ZlR *G(x)| =0 a.s.

k—)oolxl P

Furthermore, |G| sr)y < oo implies G is in VMOA.
We will need the following result [Kahane 1985, Chapter 5, Proposition 12].

Proposition 3.9. Let uy, us, ... be a sequence of continuous functions on the unit circle such that
limsup;_, o luklloo > 0, and let 61, 0,, ... be a sequence of independent random variables uniformly
distributed on [0, 1]. Then almost surely there exists at € R/Z such that lim sup,,_, . |ux(e(t —6))| > 0.

Proof of Theorem 3.8. Let v, := |R, » G|? for all n > 1. Suppose to the contrary that

V:= lim sup Z v, (x)

k—>oo‘x|

is not almost surely 0. Then as V is tail-measurable, there is a § € (0, 1) so that V > § a.s. By monotonicity,
it follows that, for all k,

sup Z v,(x) >48 as.
lxI=1, ¢
Furthermore, deterministically,

lim sup Zvn(x) = sup Zvn(x)
M= x|=1 lxl=1,—¢

By continuity of measure,

mll_)moo P ( sup Z vy (x) > 8) (n}Lmoo |51|1p1 Z v (x) > 8) =1.

[x|= 1 =k —k
’
. . m
Thus there is a sequence m| < m’1 <mp < m/2 < --- such that if ug :=)_,%,,, v,, then

P(lurllco > 8) > 6.

By Borel-Cantelli,
I]:D(limsup g |loo > 5) =1.

k— 00

Let 6; be i.i.d. uniform variables on [0, 1] which are also independent of G. Therefore by conditioning
on G and using Proposition 3.9 there is almost surely a t € R/Z such that

lim sup v (e(t — 6;)) > 0.

k—o00
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Because {v,(xe(6x))} has the same distribution as {v,(x)}, it follows there is almost surely a s € R/Z
such that

lim sup v (e(s)) > O.
k—00

Therefore || G||§( R = V = oo a.s., which concludes the first part of the proof.
Using Theorem 3.2, Theorem 3.5 and Remark 3.7, the second conclusion follows. O

4. Sufficient condition for a GAF to be Sledd

In this section we will give a sufficient condition on the coefficients of the GAF to be in SL . Recall that a
standard complex Gaussian random variable is one with density on C given by %e*mz. A vector (Hy, H>)
is a centered complex Gaussian vector if it has the same distribution as a linear image of the i.i.d. standard
complex Gaussian random variables (§; : j € N), or equivalently if it is the linear image of some pair
of independent standard complex Gaussian random variables (Z;, Z;). We begin with the following
preliminary calculation.

Lemma 4.1. Let (H;, Hy) be a centered complex Gaussian vector with E|H|?> = E|H,|> = 1 and
|E[H\H2]| = p € [0, 1]. Then for all |A| < (1 — p>) =/,

EMIHI P Ha) _ ! '
1=22(1—p%)

Proof. We may assume without loss of generality that E[H, H,] = p > 0. Hence, we may write

H] Z] 1 0 Zl
= A = s
H2 Zz ,0 1 — ,02 Zz
where Z = (Z1, Z,) are independent standard complex normals, considered as a column vector. Therefore,
|Hi|? — | Ho|* = Z*A* <(1) (1)) AZ.

It follows that 1 1
EerHIP=IH) _ = ) O
det(ld—aA* () _9)A)  1-22(1—p?)

We shall apply this equality to the complex Gaussian process Q,(0) := R, * G(e(0)). Then

02 =FE|Q,* anddefine p,:= 0,0 —6) =0, 2|E[Q,(61) Q. (B)]| € [0, 1].

In the case that Unz = 0, we may take any value in [0, 1] for p,. From Lemma 4.1, we have, for any
AP <A —=pH o

n

E exp(A(1Qn(0)* — 104 (62)]%) = (20)

1=22(1 = p2)ot

While we would like to use a,f (1— ,o,f (61 — 6»)) as a distance, it does not obviously satisfy the triangle
inequality, for which reason we introduce

Ay (0) :=E[10.@)* — 2,0, (21)
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which defines a pseudometric on R/Z through A, (6, 6;) := A, (61 — 6,). While A, may not obviously
control the tails of |Q,(6)|% we observe the following lemma.

Lemma 4.2. There is a numerical constant C > 1 such that, for all choices of {ay} and any n > 0 and

all 6 € [0, 1],
Lo2V1=p20) = ,0) < Co2V1 - p2(0).

C
Proof. From (20), it follows that
E(Qn(O)* —104(0)*)* =20,/ (1 — p}),
E(Qn (@) = 104(0))* =240, (1 — p;)>.
Hence by Cauchy—Schwarz,
ALO) =20,(1—pp).
On the other hand, by the Paley—Zygmund inequality,

(10,O)1* = 10,(0)*)? > a1 (1 — p2)

1.2

with probability at least ;-5

which gives a lower bound for A, of the same order. O
We now define two pseudometrics on [0, 1] in terms of {A,}:

doo (01, 02) :=doo (01 — 02) :=sup A, (01 — 62),

n>0
(22)
d3(6).62) :=d3 (01 —02) := Y AL(61 —6r).
n>0
Using Lemma 4.1, we can also now give a tail bound for differences of
o
F©):=) 0.0 (23)

n=0

Lemma 4.3. Let 01, 6, € [0, 1]. There is a numerical constant C > 1 such that, for allt > 0,

. t tz
P[F@®;) — F(6,) >t] < exp(—len{doo(gl —602) " d2(61 — 62) }>

Proof. The desired tail bound follows from estimating the Laplace transform of F (0;) — F (6;). Specifically
we use the following estimate.

Lemma 4.4. Suppose that there are Lo, 0 > 0 and X a real-valued random variable for which

2.2
EerX < 77/? for A% < )»%.

2
P[XZt]fexp(—min:)ﬂ ! })

Then, forallt > 0,

2202
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Proof. Applying Markov’s inequality, for any > 0 and 0 < A < A,
P[X > 1] <exp(—it 4+ A262/2).

Taking A = /o, if possible, gives one of the bounds. Otherwise, for Ag < /02, taking A = A gives the

other bound. O
We return to estimating the Laplace transform of F(6;) — F(6,). Recalling (20), for any
2 2 2\—1 _—4 c?
A AMi=inf(l—p) o "< ———,
T A=l =)o =< 00—y
where C is the numerical constant from Lemma 4.2, we have
o0
Eexp(A(F(01) — F(62))) = l_[ 1 (24)
e 1=22(1—p2)o}
Therefore, for all [A|? < kf /2,
o 1 o
E exp(A(F(8)) — F(6,))) < < 22 (1 —pHo?), 25
exp(A(F(6)) (2)))__1:1 0 e __exp(: 2;;< D)o, (25)

using (1 —x)~! < e for0<x < % The desired conclusion now follows from Lemmas 4.2 and 4.4. [

We now recall the technique of Talagrand for controlling the supremum of processes. We let 7 = [0, 1].
Define, for any metric d on T and any « > 1,

Yo(d) =infsup » " d(t, C)2"", (26)
teT k>0

where the infimum is taken over all choices of finite subsets (C)r>0 of 7" with cardinality |Cy| = 22
fork > 1 and |Cy| = 1.

Theorem 4.5 (see [Talagrand 2001, Theorem 1.3]). Let d and d be two pseudometrics on T and
let (X;):eT be a process so that

PlIX, — X,| > u] <2e ( min{ “ u? D
s _u -~ X - N .
o P doo(s, ) d2(s. 1)

Then there is a universal constant C > 0 such that

E sup | X5 — Xi| = C(y1(do) +12(d2)).

s,teT

Hence, as an immediate corollary of this theorem and of Lemma 4.3, we have:

Corollary 4.6. There is a numerical constant C > 0 such that
Esup F(0) < C(y1(doo) + 12(d2) +V X ar.
0

Finally, we give some estimates on the quantities y; and ), for the metrics we consider. We begin with
an elementary observation that shows A, () must decay for sufficiently small angles (when |6] <27").



GAUSSIAN ANALYTIC FUNCTIONS OF BOUNDED MEAN OSCILLATION

Lemma 4.7. There is a numerical constant C > 1 such that, for all 0 € [—1, 1],
1—p2(0) < C2*"|01> and A, (0) < Co2"(6].

Proof. We begin by observing that p, can always be bounded by

2n+171
pn =0, Y larl? cosmk(9)) = 1 — 27722202
k=2n
The proof now follows from Lemma 4.2.
We now show that [ ||G||§( R) has the desired control. For any k > 0, let
rkz = sup an.
n>k

Lemma 4.8. There is an absolute constant C > 0 such that
ENGI5k < CY_ -
This lemma proves Theorem 1.3.

Proof. From Corollary 4.6,
ElGI5r S 11 (ds) +y2(da) + Y77
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We will choose Cy to be the dyadic net {E2‘2k 1<t < 2% }. Then using Lemma 4.7 it follows that for

any t € [0, 1],
doo(t, C) = doo(27%) S sup{A, (277 )02} Ssup(2~ 202,
n>0 n>0
k ad k e k
d3(t.C)=d;277) Y A2 o S (2720 gt
n=0 n=0
In the previous equations, x_ := — min{x, 0}.

This leads to the following estimates on y; and y»:

o0
yild) <Y {sup(2=2-52)} - 2%,

k=0 =0
i k

nd) =) {22_2<,,_2 >-a;} 22
k=0 n>0

We show that
o0
yid) +y2(d) 7
k=0
To control y;(d;), we begin by applying Cauchy condensation:

o0
yid) < Z{sug{z—(n—kxanz}}‘
k=0 "=

(27)

(28)

(29)

(30)

€19
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We then estimate
k

sup(2~"P-52) < Z2n_k0,,2+tkz.

n>0 n=0

Applying this bound and changing the order of summation for the first, it follows that y;(d;) S D>, rkz.
To control y»(d;), we again begin by applying Cauchy condensation which results in

yad) < {Z 2‘2<”"‘>-a,;‘} : % (32)
k=0

n>0

We then split the sum to get

Vz(dz)Sg {222<”"‘>r;‘} Z {Z H (33)

0<n<k

To the first term we apply the subadditivity of /- , which produces

g {ZZZ(nk)4} <Z {ZznkZ} Z

0<n<k 0<n<k

where the second sum follows from changing the order of summation. To the second term in (33) we
again apply Cauchy condensation:

oo
MRS S DR E DR K R
n>k k=0 j=k jzk

where the penultimate inequality follows from subadditivity of /- and the final inequality follows by
changing the order of summation. From another application of Cauchy condensation, (30) follows. [

We remark that sequences for which Y ;- tkz = oo but which are square summable necessarily have

some amount of lacunary behavior.

Lemma 4.9. Suppose Y -, ‘L'k2 =00 but Y 02, onz < 00. Then for any C > 1 there is a sequence {ji}
tending to infinity with ji+1/jx > C for all k such that

o
2 .
Z Oj " Jk =
k=1
Proof. Using Cauchy condensation, we have that, for any m € N with m > 1,
o0 o0
2 ' 2
S ==Y g
j=1 k=0
2

Let { '} be the subsequence of {m/} at which t,,; > 7,,,j+1. Picking ji as an £ in [j;» mj;") that maximizes o
produces the desired result, after possibly passing to the subsequence {jox} or {jor+1}- O
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5. Exceptional GAFs

In this section, we construct GAFs with exceptional properties. In particular, we show the strict inclusions
in (7).

5A. H?-Bloch GAFs are not always BMO GAFs. Both lacunary and regularly varying H>-GAFs are
VMOA. Sledd [1981, Theorem 3.5] constructs an example of an H 2 random series that is not Bloch, and
so is not BMOA. This leaves open the possibility that once an H>-GAF is Bloch, it additionally is BMO.
We give an example that shows there are H>-GAFs that are Bloch but not BMO.

Recall (3), that for an interval I C R/Z, any p > 1, and any L?(T) function f,

p
dé, where f f(e(9))do :=%/f(e(9)) de.
1 1

I = f ‘f(e(é)) ~fr
I I
Lemma 5.1. For every R > 0, there exists no = no(R) such that for any n > ny there is a polynomial
f@) =Y, ar&rz* with the following properties:
(i) Ypai=1
) Ellflle= R
(iii) E|| fllz < C, where C > 0 is an absolute constant.
We can then use this lemma to construct the desired GAF.
Theorem 5.2. There exists an H? Bloch, non-BMOA GAF.

Proof. Let {B;} and {R;} be two positive sequences with {§;} € £; and 8; R; — oco. Let f; be a sequence
of independent random Gaussian polynomials given by Lemma 5.1 having

Ellfillk = Ri and E| fills <C.

The function f =), B; f; satisfies, for all 6 € R/Z,
o
E|f(e(®0))> =) B} < oo,
i=1
and so f is in L% The Bloch norm satisfies
o.¢]
Ellflls <D EBillfills < oo.
i=1
Finally, by the contraction principle (Proposition 2.1),
Ell £l = BiEll fill« = Bi Ri — o0,
as i — oo. Therefore || f||« = oo a.s. by Corollary 2.8. Il

Remark 5.3. It is possible to choose the polynomial { f;} to have disjoint Fourier support, although it is
not necessary for the proof, as we have picked them to be independent.
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Proof of Lemma 5.1.

Construction of f. Letr € N be some parameter to be fixed later (sufficiently large). Let
Aijjrijefl,2,...,r}}uU{l}

be real numbers that are linearly independent over the rationals and that satisfy

rijef2, 20 +47"]. (34)

1

By Kronecker’s theorem, for every w € {O, 3 }rxr there is an m = m(w) such that

|{m)»,',j}—a),~,j| <477 forall i, j=1,...,r (35)

where as usual {x} = x — | x| is the fractional value.
Let ng = 4" (max,, m(w) + 1), and let n > ng be arbitrary. Define

1 . ..
ak:!; if k=|nk; ;] forsome i,j=1,...,r,

0 otherwise.

For brevity, write ¢; j = |41, ;) forany i, j =1, ..., r. Note that the ¢; ; are independent and we can
write
p
1 A
f@y= ) gl (36)
i,j=1
Lower bound for E|| f||4+. Define a random variable w € {0, %}rw by
0 if RCQ’]‘ >0,
PRI if Regi ; <0
2 iJ :

Let I be the interval of length 1/n centered around m(w)/n.
We will show that [EMIZ( f) is large. To do so, we give an effective approximation for Re f on I.
Define

r r
- ; 1
g(0) = Z Sicos(2m -2'nf)  where E;:= Z;'RCQJ-L
]:

i=1

Notice that g is 1/n-periodic and therefore

DI —

M@ = f 15@)F do =
1

.
Z =2

ul' .
i=1

Hence [Em%(g) > Cr for some absolute constant C > 0, and so it remains to approximate f by g.

Claim 5.4. There is a sine trigonometric polynomial h such that with

m(w)
n

E=E@®):= Ref(e( +9)) — g(6) — h(nb)

and, for|0| <1/n,
IE@) <3477 |z 1.

i,j
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Proof. By (35),
m(w)

d(™ nn )~ w5, 7) <4+ <04
By (34), [nk; ;| € [n2", n2" +n4™"], and so for || < 1/n,
|0 1nA; ;| —On2'| <47
Combining these two estimates, for |#| <1/n and for alli, j =1,2,...,r,

‘Re(gi,je((m(“’) +6) 1 1)) = ReGi je(@r,j +2m)| 347715 1.
Using that e(@ + %) = —e(0), the claim follows by applying the previous estimate term by term to (36). [J

We now bound the oscillation MIZ( f) as follows. Using fl g= fl h = 0 and the orthogonality of g

and i on I,
2 12
[f d@} _f
I I

\

2 412
Re f (e(8)) — f de]
L 1
r 172 1/2
f |g<9>+h<9>|2d9] —[f |E(e)|2d9]
LJ ] I
r 1/2
f |g<0>|2d6} —3.47 Y )|
LJ [ i
i 12 ’
= QZE?] —3.47 Zl(z’,jl
- i=1 i,j

Using [Girela 2001, Proposition 4.1], there is a constant Cp > 1 such that

172
d@} )z%—c 4772

v

v

Ellfll = —E([ ‘f(e(H))—

for some sufficiently large absolute constant C > 0.

Upper bound for E|| f||5. We begin by computing

1 .
f/(Z) — ; Z ;l’,j Ln)\'i,jJZI'n)HJJ 1,
l’j
with the sum over all i, j in {1,2,...,r}. Let ®; = % Zj|§i,j|- Then, fort = |z] < 1,

1—1t i i ; i
(1= DIf @1 = == D J6ijIn2 1" 7! < (max ©;) (1 — 1) Y 2"y
i,j

i

o0
<2(max ©;)(1—1) Y ¢~ <2(max ©;).
1 1
i=1
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Using the Pythagorean property of subgaussian norms [Vershynin 2018, Proposition 2.6.1], the random
variables ®; have subgaussian norm C/+/i, and hence using standard estimates,

sup[[E max @,-]<oo.
reN i=1,2,...,r

This concludes the proof of Lemma 5.1. U

5B. BMO GAFs are not always VMO GAFs. We answer a question of [Sledd 1981], showing that there
are GAFs which are in BMOA but not in VMOA. We begin by defining a new seminorm on BMOA

. 1
| fllsn == sup M;(f),
[:2-n<|[|]<2-(=D

where the supremum is over intervals I C R/Z.

Lemma 5.5. There is a constant ¢ > 0 and an m € N such that, for all integers n > m and for all
polynomials p with coefficients supported in [2", 2],

[Pl = IPlsn—m = cllPlloo = clipll.

Proof. The first inequality is trivial. The last inequality is [Girela 2001, Proposition 2.1]. Thus it only
remains to prove the second inequality. Recall 7;,, the dyadic trapezoidal kernel from (15), which satisfies
for all n € N that

A

T,()=1 for je[2,2"tY,  T,0) =0, and ||Tyllec <10-2"

(see (14) and (15) — this follows by bounding ||K,||l«c = n + 1 and using the positivity of K). From
the condition on the support of the coefficients, p x 7, = p. As the constant coefficient of 7,, vanishes,
1 % T, = 0, and therefore we have the identity that for any / € R/Z and any ¢ € R/Z,

ple(®)) = ((p - fl p) * Tn)(e(¢))

1 (37)
~ [ (e~ p)Tcto-nao,
Fix m € N. Let I be the interval around ¢ of length 2 -2"~". Then, forn >m + 1,
pe@n= [ |pe@n—f p|inew-opias
1U]¢ 1
<1 [ [pen— £ p|do-+21pl [ 17w -0p1as. @8)

The first summand we control as follows (using the length of || and || 7} ||c0 < 10-2"):

Tl [ [pte@~ § plav <2027 f |pceon - f p|as
1 1 1 I
< 20- 2m ”p”*,nfmfl- (39)
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For the second summand, using (16),

1/2
mm&/ﬂn@w—ﬂ»wesmmm/1|n@w»me
I(,' m-—n
12
;580-2—"npnm2/ 11— e(0)]2do
o0
szo-z”npnml/ 02
<2027 pllec. 40)

Applying (39) and (40) to (38),
”p”oo = 20-2" ”p”*,n—m—l +20- 27" ”p”oo

Taking m = 5, we conclude
I12ll0e < 2" 1P llens- 0

The previous lemma allows us to estimate || - ||, for polynomials supported on dyadic blocks efficiently
in terms of the supremum norm. Hence, we record the following simple observation.

Lemma 5.6. For any n > 2, let f, be the Gaussian polynomial

2n—1
k

vnlogn kX_: e

n

fa(2) =

Then there is an absolute constant C > O such that

C <Ellfulle <C.
Further, forallt >0,
— 2
Pl falloo — Ell fulloo] > ] < 2e (logn)*

Proof. Observe that the family {f,(e(k/n)) : 0 < k < n} consists of i.i.d. complex Gaussian random
variables of variance 1/logn. Hence,

Ell falloo = & max | fu(e(k/n))| = €

for some constant C > 0 (see [Vershynin 2018, Exercise 2.5.11]). Conversely, there is an absolute constant
such that for any polynomial p of degree 2n (e.g., see [Rakhmanov and Shekhtman 2006]),

[Plloo = Cog}éﬁnlp(e(k/@n)))l-

Hence using that each f;,(e(k/(4n))) is complex Gaussian of variance 1/logn, we conclude that there is
another constant C > 0 so that

Ell fulloo =C

(see [Vershynin 2018, Exercise 2.5.10]). The concentration is a direct consequence of Proposition 2.2. [
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Let {n;} be a monotonically increasing sequence of positive integers, to be chosen later. Let f; be
independent Gaussian polynomials as in Lemma 5.6 with n = 2"*. Let {a;} be a nonnegative sequence.
Define g =Y ;= ax fx. Under the condition that ) ., a,% /nx < oo, we have that g is an H>-GAF.

Lemma 5.7. Let ny = 1 and define ny41 = 3" for all k > 0. If the sequence {ai} is bounded, then g is in
BMOA almost surely. Furthermore, if limy_, o ax = 0, then g is in VMOA almost surely.

Proof. Without loss of generality we may assume all a; < 1. Observe that

liglls = sup llglls.c.
N

Le

Therefore, if sup,cp [18ll%,¢ < 00 a.s., then g is in BMOA. If, furthermore, lim/—. [|g[l+,c =0 a.s., then g
is in VMOA almost surely.

Put g; =a; f; for all j € N. Fix £ € N and let k be such that ny_; —m < £ < ny —m, where m is the
constant from Lemma 5.5, and take the decomposition g = g—x—1 + gx—1 + g« + &>« Then

2¢/2 k)2

lgskllse < lg=kll2 < llg=«ll2,

which follows from Cauchy—Schwarz applied to M ,1 (g-¢) for an interval |I| > 2~% On the other hand,

2—@4—1 £+12”k—2+1 < 2—nk71+nk72+m+2

||g<k||>k,£ =< ||g/<k||oo =< 2- ||g<k||oo = ||g<k||007

where the penultimate inequality is Bernstein’s inequality for polynomials. We conclude that
lgllse < 272442 g oo + 2l1gk lloo + 201 8k=1 oo + 2"/ gk 2-
Using Lemma 5.6 and Borel-Cantelli,
D :=sup | frlloo <00 a.s.

k
In particular,

”g<k”oo =< kD.

Meanwhile, the family {|| f; ||% -2-2"% log(2")} consists of independent x 2 random variables with 2" t!
degrees of freedom, respectively. Hence,

R = sqp{llgj”z«/nj} <00 a.s.
j

Therefore,

2 2 2 1 3R?
lg=il3 = "lgi I3 <R*)_ s

_——
I I ke

Finally, we have

glls.e < 27D 4 2@y + ) D+ V3 2B
Nit+1
By our choice of ny (recalling k = k(£)), the last expression is uniformly bounded in £ almost surely. In
addition, if a; — 0, then

limsup ||g|l«.¢ < limsup2(ar—1 +ax)D = 0. O

£—00 k— 00
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Remark 5.8. A more careful analysis of || f~x ||« ¢ reveals that it suffices to have nyyi/n; > ¢ > 1 for
some c¢ to bound || f> ||« ¢ uniformly over all £. We will not pursue this here.

We now turn to proving the existence of the desired GAF.
Theorem 5.9. There is a BMO GAF which is almost surely not a VMO GAF.

Proof. We let g be as in Lemma 5.7 with a; = 1 for all k. By making ¢ sufficiently small and using the
contraction principle (Proposition 2.1), Lemma 5.5 and Lemma 5.6, for all k € N,

2P (lIgllsne—m > 1) = Pl fillong—m > 1) = P(ll filoo > ct) > 3.
Therefore by the reverse Fatou lemma,

P (lim sup [|gllsn—m > t) > limsup P(lIgllny-m > 1) > 1.

k—o00 k—o00
This implies, by Proposition 2.9, that g is not in VMOA a.s. O
Finally, we show there is a VMO GAF which is not Sledd.
Lemma 5.10. There is an absolute constant ¢ > 0 such that for all € > O there is an no(€) sufficiently

large such that, for all n > ngy and for all intervals I C R/Z with |I| =€,

[P’(there exists J C I an interval with |J| = c/n such that mi}l | fn(x)] > %) > %,
xXe

where f, is as in Lemma 5.6.

Proof. We again use the observation that the family { f,,(e(k/n)) : 0 < k < n} consists of i.i.d. complex
Gaussian random variables of variance 1/logn. Let I be an interval as in the statement of the lemma.
Let I’ be the middle third of that interval. Then for any n, there are at least ne /4 many k such that k/n
are in I'. For any such k and any ¢,

P[| fu(e(k/n))| > t] = e~ loem?®

Hence, if we define ng so that n3/46 =41og(3), then for all n > ny,

Plforall k:k/n eI, | frle/m)] < 1] <e'e/* <1
Using Bernstein’s inequality and Lemma 5.6, there is an absolute constant such that

I filloe < 20l fulloo < Chn,

except with probability 1/n. Hence, if we let J be the interval of length ¢/n around a point in /" where
| fale(k/n))| > 3, then minye | f,(x)| = % except with probability 2. O
Theorem 5.11. There exists a GAF that is almost surely in VMOA and which is almost surely not Sledd.
Proof. We let g be as in Lemma 5.7 with a; — 0 to be defined, so that g is almost surely in VMOA.
We define a nested sequence of random intervals {J;}. Let Jo = R/Z. Define a subsequence ny,

inductively by letting ny, be the smallest integer bigger than no(c/ny, ,) for £ > 1 and no(c) for £ = 1.
Let a,,, =1/, and let a; =0 if j is not in {ng,}.
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We say that an interval J; succeeds if there is a subinterval J' of length ¢/ny,_, such that minye | fi, | > %.
If the interval J, succeeds, we let J,4+1 = J', and otherwise we let Jy4| be the interval of length ¢/ny,
that shares a left endpoint with J;. The nested intervals J, decrease to a point x, and
1

16¢
t=1

o
1
1 15k = Z; M@ = 1{J; succeeds}.
From Lemma 5.10, the family {1{J, succeeds}} consists of independent Bernoulli random variables with
parameter at least % Then by [Kahane 1985, Chapter 3, Theorem 6], this series is almost surely infinite. [J
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