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Abstract. Discrete Harmonic analysis aims at building connections and tools between ob-
jects of classical harmonic analysis such as singular Calderon-Zygmund operators and their
discrete counterparts. For example, certain a priori estimates in numerical analysis can be
rephrased as questions of discrete harmonic analysis. It turns out that stochastic represen-
tations of singular operators offer a common framework for the study of either discrete or
continuous such operators, together with powerful tools. We will illustrate this fact by compa-
ring the norms of the Hilbert transform on the circle to the dyadic Hilbert transform in Banach
spaces.
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