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WEIGHTED WEAK–TYPE INEQUALITIES FOR SQUARE FUNCTIONS

ADAM OSȨKOWSKI

Abstract. The paper is devoted to weighted weak-type inequalities for square functions of con-
tinuous-path martingales and identifies the optimal dependence of the weak norm on the charac-
teristic of the weight. The proof rests on Bellman function technique: the estimates are deduced
from the existence of special functions enjoying appropriate size conditions and concavity.
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[3] R. BAÑUELOS AND A. OSȨKOWSKI, Weighted square function estimates, to appear in Bull. Sci.
Math.

[4] S. M. BUCKLEY, Estimates for operator norms on weighted spaces and reverse Jensen inequalities,
Trans. Amer. Math. Soc. 340 (1993), 253–272.

[5] C. DELLACHERIE AND P.-A. MEYER, Probabilities and potential B: Theory of martingales, North
Holland, Amsterdam, 1982.

[6] C. DOMINGO-SALAZAR, M. LACEY AND G. REY, Borderline weak-type estimates for singular in-
tegrals and square functions, Bull. London Math. Soc. 48 (2016), 63–73.

[7] T. HYTÖNEN, The sharp weighted bound for general Calderón-Zygmund operators, Ann. Math. 175
(2012), 1473–1506.
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