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BURKHOLDER-GUNDY-DAVIS INEQUALITY
ON LORENTZ MARTINGALE SPACES

REN YANBO AND GUO TIEXIN

Abstract. Let f = (fy)n>0 be a martingale, 0 < p < e, 1 < g < . In this paper we obtain a
Ly 4-version of Burkholder-Gundy-Davis martingale inequality

1S gl M(£) llp.qs

by means of rearrangement technique.
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