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Abstract. In this paper, we obtain some good A -inequalities and rearrangement inequalities for
vector-valued martingales, which are closely related to the geometric properties of the under-
lying Banach space. In particular, our results extend some important inequalities in classical
martingale H), theory, and we establish a relationship between the good A -inequality and the
rearrangement inequality for some vector-valued martingale function pairs.

1. Introduction and preliminaries

As is well-known, the good A -inequality and the rearrangement inequality are
two classes of important inequalities in martingale H), theory. They have played a
similiar role in the study of the ®-inequalities of martingales (see [3, 6]). Let (A,B)
be a pair of non-negative and nondecreasing processes, where A is adapted and B
is predictable with By = 0. A sufficient condition for the function pair (Aw,Bs) to
satisfy the good A -inequality was given in [5], and a sufficient condition for (Ac.,Be)
to satisfy the rearrangement inequality was given in [6]. One can find that the two
sufficient conditions seem quite similar in forms. However, it is not clear that there is
a relationship between the good A -inequality and the rearrangement inequality. This
paper will devote to establish some good A -inequalities and rearrangement inequalities
for vector-valued martingales and to find the relationship between them.

Let f = (fu)n>0 be a scalar-valued martingale having a predictable control D =
(Dy)n>0, good A -inequalities for the function pairs (M(f),S(f)+ D<) and (S(f),M(f)
+ D..) were established by Burkholder [3], and their rearrangement inequalities were
obtained by Long [6]. These inequalities play an important role in classical martingale
H), theory. The famous Burkholder-Gundy-Davis inequality with respect to L -norm
was proved by use of them [5]. In this paper, we extend these inequalities to vector-
valued martingales, and the geometric properties of the underlying Banach space are
characterized. In particular, our results show that if the underlying Banach space has
some geometric property, then the good A -inequality and the rearrangement inequality
are equivalent.
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This paper is divided into three sections. Some notations and definitions used in
this paper are given in the remainder of this section. Several good A -inequalities and
rearrangement inequalities for vector-valued martingales are respectively established in
Section 2 and 3.

Let (Q,.%,P) be a complete probability space, and {.%,},>0 a non-decreasing
sequence of sub-o-algebras of % such that .% = o(UJ,,-%,). The expectation op-
erator is denoted by E. Let (X,]| - ||) be a Banach space, and f = (f;,),>0 an X-
valued martingale relative to (Q,.%,P;(.%,).>0), we denote its martingale difference
by df; = f; — fi—1 (i = 0, with convention d fy =0, ), denote its maximal function and
g-variation(0 < g < o) by

M, (f) = sup || fi ||, M(f)=sgngn 5

0<i<sn

1! 1 > 1
S = (X dfi |97, SO = (X | df 17
i=0 i=0

For more knowledge about the theory of martingale and of Banach space geometry, we
refer to [4, 7, 8, 9].

Let (f,g) be a pair of non-negative measurable functions on (Q, %, P), itis called
to satisfy the good A -inequality, if there is o > 1, and for all # > 0 small enough, there
exist constants € satisfying limg_,€g = 0, such that

P(f > ad,g < BA) < gP(f> 1), A>0.

Let F be a measurable function on €, and its non-increasing rearrangement function
F*(1) is defined as

F*(r)=inf{s > 0:P(x: |[F(x)] >s) <t}, t>0.

For a pair of measurable functions (F,G), it is called to satisfy the rearrangement in-
equality, if there is a constant C > 0 such that

F*(r) < F*(2t) + CG* (%) . V>0

Throughout this paper, we use C or C),(depending only on p) to denote some
constant and may be different at each occurrence.

2. Good A -inequalities for vector-valued martingales
LEMMA 2.1. [4] Let X be a Banach space, 1 < p < 2. If X is isomorphic

to a p-uniformly smooth space, then for any X -valued martingale f = (fn)n=0 with
SWP)(f) € L, there exists a constant C, > 0 such that

EM(f) | Zo) < CESP)(f) | Fo).
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LEMMA 2.2. (Davis decomposition) For each X -valued martingale f = (f,)n>0,

there exists a decomposition of f: f=g+h, where g = (gn)u>0 and h = (hy)n>0 are
martingales and satisfy

H dgn H<4Mn 1 df Z ” dh; H ( ( ))v

where My(df) = supy<;<, || df;

M(df) = sup,>g || dfa |

The proof of Lemma 2.2 is similar to that for scalar-valued martingales. A proof
can also be found in [4].

LEMMA 2.3. [4] Let X be a Banach space, 1 < p < 2. Then the following state-
ments are equivalent:

(i) X is isomorphic to a p-uniformly smooth space;

(ii) For any X -valued martingale f = (fu)n>0, there exists a constant C > 0 such
that

M) < C ISP ) -

LEMMA 2.4. [3, 5] Let ® be a nondecreasing continuous function on [0,) with
®(0) =0, and satisfies the growth condition: ®(2A) < CO(A),VA > 0. If a pair of
non-negative functions (f,g) satisfies the good A-inequality, then for B > 0 small
enough, we have

E(@(f)) < Co gE(D(g))-

An X -valued martingale f = (f,),>0 having a predictable control D = (Dy),>0
means that D is non-negative, adapted and nondecreasing, and such that || df;, ||<
D,,_I,Vn.

THEOREM 2.5. Let X be a Banach space, 1 < p < 2. Then the following state-
ments are equivalent:

(i) X is isomorphic to a p-uniformly smooth space;

(ii) For any X -valued martingale f = (f,)p>0 with SW)(f) € L, having a pre-
dictable control D = (D)0, the function pair (M(f),8P)(f) + D..) satisfies
the good A -inequality.

Proof. (i)=(ii). Let p, = S (f) + Dy, then
n—1 1
= Z ldfill” +1ldfall?)?
=0

y(z i (f)"’Dn—l = Pn-1-
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For 3 >0 and A > 0, define stopping time
T=inf{n:p, > BA}.

Now we consider the stopping martingale f(?) = ( f,ET)),@o = (furt)n>0, define another
stopping time

T =inf{n:|| £7 |> A}

For o« > 1, we have

PM(f)>od) < P(M(f) > oA, T=00) +P(T < o0) 2.1
SPM(f) > ad) +P(1 < )

SPM(fP) =Mr 1 (f17) > (0= DA) +P(T < o).
Consider a new family of ¢ ﬁelds {F]}ns0 With F] = .Z,1r and a new process g =

(g))n>0 with g, = f,5+T fT - Itis clear that g = (g),)n>0 is an X -valued martingale
with respect to (Q,%,P, (.%,),>0). Noticing that

M(FD) My (FO) < sup || 147 — 17, 1= M(g)

m=T

and

$P(g) = SV (7O = 717) < SO (T < o)
= ST <) < perg(T <) < PA(T <),
where x(A) denotes the characteristic function of the set A, then by Lemma 2.1 we get
PM(f'™) = Mr1(f7) > (= 1)A)
<SPM(g) > (a—1DA) <
cB _ (2.2)

STla—A
=B (s> 2y < L puar) > 2)
o—1 So—1 '
Combining (2.1) and (2.2) we obtain

BM(f) > ad) < ~PoB(M(f) > A) + BSP(f) + Do > BA),

which implies that (M(f),S)(f)+ D..) satisfies the good A -inequality.

(ii)=(i). For any X -valued martingale f = (f,)n>0, by Lemma 2.2, there exists
a decomposition of f: f=g+h, and (M(g),S")(g)+M(df)) satisfies the good A -
inequality. Since

M(df) < min{2M(f),S?(f)}, max{M(h) 2 | dh; ||
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and S(")(g) < S (f)+8P)(h), take ®(¢) =1, then by Lemma 2.2 and 2.4 we have

IM(F) [l < [ M) I+ (| M(R) [
< C(| 8P (g)+M@f) 1+ 1| Y, |l dhi [[1r)

i=1

=3

<C SV () +SP ) |0+ M@f) o+ 11 N dhillll1)
i=1

<SP -

It follows from Lemma 2.3 that X is isomorphic to a p-uniformly smooth space.
The proof is completed. [J]

LEMMA 2.6. [4] Let X be a Banach space, 2 < q < oo. If X is isomorphic to a
q-uniformly convex space, then for any X -valued q-integrable martingale f = (f)n>0
there exists a constant C; > 0 such that

E(S9D(f) | Fo) < CLEM(S) | Fo).

LEMMA 2.7. [4] Let X be a Banach space, 2 < q < . Then the following
statements are equivalent:

(i) X is isomorphic to a q-uniformly convex space;

(ii) For any X -valued martingale f = (fn)n>0, there exists a constant C > 0 such
that

1S9 1< C I M) i -
Now let p, = M,,(f) + D, , define stopping times as in Theorem 2.5:
t=inf{n:p, > PA}, T=inf{n:|| £” > 2},
and notice that
SO =S (F) < (SP () = s, (£ = SO - 7)),
sup |l A= A2 1< 2M(FO (T < ) <2BAR(T < o),
then with the aid of Lemma 2.6 and 2.7 we can show

THEOREM 2.8. Let X be a Banach space. Then the following statements are
equivalent:

(i) X is isomorphic to a 2 -uniformly convex space;

(ii) For any X -valued martingale f = (f,)n>0 having a predictable control D =
(Dy)u>0, the function pair (S?)(f),M(f)+D..) satisfies the good A -inequality.



790 YANBO REN

Since its proof is similar to that of Theorem 2.5, we omit the details.
According to Kwapien’s theorem (see [4]), we obtain

COROLLARY 2.9. Let X be a Banach space. Then the following statements are
equivalent:

(i) X is isomorphic to a Hilbert space;

(ii) For any X -valued martingale f = (fu)n>0 having a predictable control D =
(Dn)us0, both (S?)(f),M(f)+D.) and (M(f),S? (f)+ D) satisfy the good
A -inequality.

3. Rearrangement inequalities for vector-valued martingales

LEMMA 3.1. [6] Let (A,B) be a pair of non-negative and nondecreasing pro-
cesses. Assume that A is adapted, B is predictable and By = 0, and that there exist
some constants C > 0 and g > 0 such that for any stopping times T and T:

E((Ar —Arp(r—1))?) S CIE(BIx (T < ). 3.1)
Then 1 ;
AL(t) < 46CB:;5 +AL(21).

LEMMA 3.2. [1] Let (F,G) be a pair of non-negative measurable functions on
(Q,.7,P). If (F,G) satisfies the rearrangement inequality :

F*(r) < F*(2t) + CG* (%) . V>0

Then with the same C, we have

F* (1) < 2CG*< )+% wG*S(S)

ds, Vt>O0.

LEMMA 3.3. [2] (Hardy’s inequality) If 1 < g < e, r >0, and f is a non-
negative function defined on (0,o0), then

(7 ([ sa)'s ‘”) <([ sy ‘f)

LEMMA 3.4. Let (F,G) be a pair of non-negative measurable functions on
(Q,.7,P). If (F,G) satisfies the rearrangement inequality. Then for 1 < g < oo, we
have

I Fll,<Cl Gl

Proof. Itis a straightforward result of Lemma 3.2 and 3.3. [
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THEOREM 3.5. Let X be a Banach space, 1 < p < 2. Then the following state-
ments are equivalent:
(i) X is isomorphic to a p-uniformly smooth space;

(ii) For any X -valued martingale f = (fu)n>0 having a predictable control D =
(Dp)n>0, the function pair (M(f),S\P)(f) 4 Dw) satisfies the rearrangement in-
equality.

Proof. (i)=>(ii). For any stopping times 7" and 7, we only need to show that (3.1)
holds for A = (A)ns0 = (M (f))ns0 and B = (By)us0 = (S, (f) + Dp—1)us0. Since

n—1
X is isomorphic to a p-uniformly smooth space, then by Lemma 2.1 we have

E(Ar —Arpe-1) = EMr(f) = Mrp-1)(f)
M = 1)

(SO - A7)
SPI N x (1 < o))
Bry(t <e°)).

&=

(p)(
(p)(

INCININ N
EREE

Hence, (M(f),S"P)(f)+ D..) satisfies the rearrangement inequality.
(i1))=-(i) Similar to that of Theorem 2.5. Here we use Lemma 3.4 instead of
Lemma 2.4. The proof is completed. [

The following theorem can be proved in a similar way. We omit the proof.
THEOREM 3.6. Let X be a Banach space. Then the following statements are
equivalent:

(i) X is isomorphic to a 2 -uniformly convex space;

(ii) For any X -valued martingale f = (f,)n>0 having a predictable control D =
(Dp)n>0, the function pair (S (f),M(f) + D..) satisfies the rearrangement in-
equality.

By Kwapien’s theorem, Theorem 3.5 and 3.6, we obtain

COROLLARY 3.7. Let X be a Banach space. Then the following statements are
equivalent:

(i) X is isomorphic to a Hilbert space;

(ii) For any X -valued martingale f = (fy)n>0 having a predictable control D =
(D)uz0, both (SP(f),M(f) + D<) and (M(f),S?) (f)+ D..) satisfy the rear-
rangement inequality.

REMARK 3.8. By combining the theorems in Section 2 with the corresponding
ones in this section, we see that the good A -inequality and the corresponding rear-
rangement inequality are equivalent.
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