SHARP INEQUALITIES FOR SUMS OF NONNEGATIVE
RANDOM VARIABLES AND FOR A MARTINGALE
CONDITIONAL SQUARE FUNCTION

ADAM OSEKOWSKI

ABSTRACT. In the paper we prove weak-type and ®-inequalities for the con-
ditional square function of a martingale. A related estimates for the sums of
nonnegative random variables and sums of their predictable projections are
established.

1. INTRODUCTION

Let (,F,P) = ([0,1],B([0,1]),| - |) be a probability space and (F,,) be a fil-
tration, that is, a nondecreasing sequence of sub-o-fields of F. Throughout the
paper, f = (f,) will be a martingale adapted to (F,,) and taking values in a certain
separable Banach space (B, || ||). Let df = (df,) be the difference sequence of f,
defined by f, = >} _,dfs, n =0, 1, .... Then S(f), the square function of f, and
s(f), the conditional square function of f, are given by

I 1/2 0o 1/2
S(f) = [Z |dfk|2] and s(f) = ZE(IIdfkllsz—l)] :
k=0 k=0

where F_1 = Fy. We will also use the notation

1/2
Z]E(||dfk||2|fk1)] )

k=0

n 1/2
Sulf) = [Z ||dfk||2] and s, (f) =
k=0

and, furthermore, we will write
171l = supllll, = sup(E|flI7)!/*
n n

and
[ f1lp,00 = sup || fllp,co = supsup A(P(|| fn|| = A)l/pv
n n A>0
where 0 < p < 0.
The purpose of this paper is to provide some sharp estimates involving the sizes
of a martingale, its square and conditionally square function. Let us start with
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related results from the literature. The sharp inequalities

SDlly < @nﬂp,

P
(Dl </ 2IS Dl
for 2 < p < oo, and

17l < ﬁs(f)np,
(1.2)
1)l < \ﬂ Dl

for 0 < p < 2, were established by Wang [5] in the case when B is a Hilbert space.
Furthermore, the inequalities fail to hold for the remaining values of p; for example,
the inequality ||s(f)|l, < Cpl|f]lp, with 0 < p < 2, is not valid in general with any
finite Cp, even for real-valued martingales. However, the following estimate was
established by Junge and Xu [4]: if 1 < p < 2 and f is real-valued, then, for some
absolute Cp,

(1.1)

oo

1/p
(1.3) Cy Il < inf < [Is(9)l], + (Zldhkp> < Gpll fllp,

k=0
P

where the infimum runs over all possible decompositions of f as a sum f =g+ h
of two martingales. This estimate can be seen as dual to the Burkholder-Rosenthal
inequality (see [1], [3], [4] for details)

oo 1/p
(1.4) CHIfllp < max S Is(Hll, (Z Idf/cl”> < Cpllfllps 2<p < o0
k=0

P
In view of Burkholder-Davis-Gundy inequalities (consult [1]), bounds similar to
(1.3) and (1.4) are valid when ||f]|, is replaced by ||S(f)|lp-

In the present paper we will study related inequalities, putting particular em-
phasis on the size of the constants. First, we determine the optimal constants in
the following weak-type estimate. It is convenient to formulate the result in the
case 0 < p < 2 and 2 < p < oo separately. Recall that a martingale f is condi-
tionally symmetric if for any n > 0, the conditional distributions of df,, and —df,,
given F,_1 coincide. In the results below, we also use the notion of convexity and
smoothness of a Banach space; for the definition, see Section 2 below.

Theorem 1.1. Suppose p belongs to the interval (0,2] and f is a B-valued mar-
tingale.

(i) We have

(1.5) 1S()llpoe < (C@/2 + 1) 2]1s()llp-
(ii) If B is a Hilbert space, then

(1.6) 1£llp.oe < (C(p/2+ 1) 7P lls ()]

(iti) If B is (2, «)-smooth and f is conditionally symmetric, then
(1.7) 1/1lpo < (C(0/2+ 1)~ - alls(H)llp-
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The inequalities (1.5) and (1.6) are sharp, even if B =R.
For 2 < p < oo we have the following.

Theorem 1.2. Suppose p belongs to the interval [2,00) and f is a B-valued mar-
tingale.

(i) We have
P\ 1/2-1/p
< [ =
(L8) Is(llpoo < (5) 1S(H)llp-
(i) If B is a Hilbert space, then
py\1/2-1/p
(L9) Is(llpoo < (5) [1£1lp-
(1) If B is (2, a)-convex and f is conditionally symmetric, then
D 1/2-1/p 1
. < (2 il _
(1.10) Is(Dllpoe < (5) ~[1£ly

The inequalities (1.8) and (1.9) are sharp, even if B =R.

The following sharp estimate for the tail of s(f) can be regarded as a version of
Theorem 1.2 in the case p = oo.

Theorem 1.3. Let f be a B-valued martingale.
(i) If ||1S(f)|leo < 1, then for any A > 0 we have

(1.11) P(s(f) > A) < min(e! ", 1).

(i) If B is a Hilbert space and ||f|loc < 1, then for any A > 0 we have
(1.12) P(s(f) > A) < min(e ™", 1).

(iwi) If B is a (2, a)-smooth and ||f||eo < 1, then for any A > 0 we have
(1.13) P(s(f) > A) < min(e! /% 1).

The inequalities (1.11) and (1.12) are sharp, even if B = R.

The theorem above can be used to provide the proof of the following well known
exponential inequality (see e.g. Garsia [2]). If f is a Hilbert-space-valued martingale
bounded by 1, and we integrate (1.12), we get, for any 8 < 1,

(2—B)e' 7
1-3

However, the bound on the right is not optimal. We determine it in the next result.

Eexp (85°(f)) <

Theorem 1.4. Suppose ® : [0,00) — R is an increasing convex function and f is
a B-valued martingale.

(1) If IS(f)lloe <1, then
(1.14) Ed(s%(f)) < /OO d(t)e tdt.
0
(i) If B is a Hilbert space and ||f|lco < 1, then

(1.15) Ed(s(f)) < /OOo d(t)e tdt.
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(iwi) If B is (2, «)-smooth and f is conditionally symmetric with || f||cc < 1, then

(1.16) E®(s*(f)) < / d(ta)e tdt.

0
The inequalities (1.14) and (1.15) are sharp, even if B = R.

The estimates (1.1) and (1.2) are accompanied by the inequalities for the sums
of nonnegative random variables (in fact we have the equivalence, see Theorem 2.1
below): if (e,)22, is an adapted sequence of nonnegative random variables and
(E(en|Fn-1))5>, stands for its predictable projection, then

||ZE ek‘]:k 1 Hp ;0||Zek||p, for 1 <p < 0,

and
p||zek|\p HZE (ex|Fr—1)llp, ~ for 0<p<1.

Furthermore, both mequahtles are sharp (for details, see [5]). In the present paper
we have a similar situation: the inequalities formulated in Theorems 1.1, 1.2, 1.3 and
1.4 have their analogues for the sums of nonnegative random variables. Precisely,
we have the following.

Theorem 1.5. Let (e,) be an adapted sequence of nonnegative random variables.
(i) If 0 < p < 1, then

0o
> e
k=0

and the constant (T'(p + 1))~Y? is the best possible.
(i) If 1 < p < oo then

(1.17) < (T(p+1))~Yr

iE(GMFk)

k=0

p,o0 p

(1.18) ZE(@H]‘}C,Q <p1_1/p Zek
k=0 p.oo k=0 |,
and the constant p' =/ is the best possible.
(i61) If || Y pe o eklloo < 1, then for any A > 0 we have
(o)
(1.19) P> E(ex|Fx-1) = A) < min(e'*,1)

k=0
and the bound on the right is the best possible.
(iv) Suppose that ® : [0,00) — R is a convexr and nondecreasing function. If
13200 enlloc < 1, then

(1.20) E® <iE(ek|}‘k_l)> S/O°°<I>(t)etdt

k=0
and the bound on the right is the best possible.

A few words about the organization of the paper. In the next section we present
the method which allows us to obtain the announced estimates. Then, in Section
3, we make use of the technique and provide the proofs of the inequalities. In the
final section we prove that the constants in some of the estimates above can not be
replaced by smaller ones.
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2. ON THE METHOD OF PROOF

Let us first recall the notions of smoothness and convexity of Banach spaces. We
say that a Banach space B is (2, a)-smooth, if for any z, y € B we have

|z +yl[? + [l — yl* < 2[]|* + 2ally[|*.
We say that B is (2, a)-convex, if for any x, y € B we have
|z +yll? + [lz = yl* = 2[]|* + 2ally[|*.
To give some examples, LP spaces are (2, /p — 1)-convex for p > 2 and (2,1/y/p — 1)-
smooth for 1 < p < 2. Any Hilbert space is (2, 1)-smooth and (2, 1)-convex.
We start with the following easy fact. Let I be a subinterval of [0, c0), containing
0. Recall that the martingale is simple if there is IV such that dfy = dfy11 =... =0

almost surely and for any n > 0, the variable f,, is simple, i.e. takes only a finite
number of values.

Theorem 2.1. Let V : I x [0,00) — R be fized. The following two statements are
equivalent.

(i) For any adapted finite sequence (ey,) (that is, satisfying 0 = ey = ent1 = ...
for some N ) of simple nonnegative random variables such that Y~ e, € I almost
surely, we have

(2.1) EV (i €n, iE(en|fn1)> <0.
n=0 n=0

(ii) For any simple real valued martingale f satisfying S*(f) € I almost surely,
we have

(2.2) EV(S*(f),s*(f)) < 0.
Proof. The proof is just a matter of the substitution
(2.3) en = |dfnl?, n=0,1,2,....

One only needs to observe that, given (e, ) as in (i), there exists a martingale f for
which (2.3) is valid. For example, take a sequence (&,) of independent Rademacher
variables (also independent of (e,)) and consider a conditionally symmetric mar-
tingale f defined by df, = ep/€,, n=10,1,2, .... (]

Now we turn to the description of the technique we will use to establish the
estimates formulated in the Introduction. The method converts the problem of
proving a given inequality to the problem of the construction of a certain special
function.

Theorem 2.2. Let I be a subinterval of [0,00) such that 0 € I and suppose that
U, V are functions from I x [0,00) to R satisfying

(2.4) Viz,y) <U(z,y), z€l,y=0,
(2.5) U(,y): ©— U(z,y), z € I, is concave for anyy >0
and

(2.6) Ulx+dy+d <U(z,y), ford>0,y>0andz, z+del.
Then we have the following.
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(1) If (ex)72 is a sequence of simple nonnegative variables satisfying the condi-
tion 2211 ex € I almost surely, then for any nonnegative integer n,

(2.7) EV (zn: €k, i: E(€k|-7'—k1)> < U(O7 0).
k=0

k=0
(ii) If f is a simple B-valued martingale such that S(f) € I almost surely, then
for any nonnegative integer n,
(2.8) EV (Sn(f),s2(f)) <U(0,0).

(#ii) If B is a Hilbert space and f is a simple B-valued martingale such that
[|f]| € I almost surely, then for any nonnegative integer n,
(2.9) EV (|1fall?,s7.(f)) < U(0,0).

(iv) If U(-,y) is nondecreasing for any y, B is (2, a)-smooth and f is a simple
B-valued conditionally symmetric martingale such that ||f|| € I almost surely, then
for any nonnegative integer n,

(2.10) EV (a7 | ful?, 53(f)) < U(0,0).

(v) If U(-,y) is nonincreasing for any y, B is (2,a)-conver and f is a simple
B-valued conditionally symmetric martingale such that || f|| € I almost surely, then
for any nonnegative integer n,

(2.11) EV (a7|fall?, 57.(f)) < U(0,0).
Proof. By (2.4), it suffices to show the assertions with V replaced by U. Observe
that the assumption on the simplicity of (e,,) and f guarantee the integrability of

all the variables appearing in the above estimates.
(i) Denote F_y = G_; =0,

F, = Zek and G, = ZE(ek|fk_1), n=0,1,2,....
k=0 k=0

Since for any n > 0 the variable G,, is F,_i-measurable, we have, by (2.5) and
conditional Jensen’s inequality,

EU(F,,Gy) = E[E(U(F,, G)|Fn1)] < E[EU (E(Fa|lFu 1), Gn)]-

The process (U(E(F,|Fn-1),Gn))2, is a supermartingale with respect to (F,—1).
Indeed, for n > 0,
E[U(E(Fnt1]Fn), Grt1)| Fni]
=E[U(E(Fa|Fn) + E(en+1|Fn), G + E(ent1]Fn)) [ Fa-i]
< E[U(E(Fu]Fn), Gn)|Fr-1]
S UE(Fu|Fn-1),Gn),
where in the first estimate we have used (2.6) and the second one follows from (2.5)
and the conditional Jensen’s inequality. Thus

EU(F,,Gp) < EU(E(Fo|F-1), Go) = EU(E(eo|F-1), E(eo| F-1)) < U(0,0),

in view of (2.6), and the estimate follows.

(ii) This is a consequence of Theorem 2.1.

(iii) We repeat the proof of (i), word by word, this time with the processes
F, = ||fal|? and G,, = s2(f), n =0, 1, 2, .... The only fact we need is that if B

(2.12)
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is a Hilbert space, then E(F,41|F,) = F, + E(||dfnt1|[*|Fn); therefore, (2.12) is
valid, with e, 1 replaced by ||df,+1||?, and the claim follows.

(iv), (v) We will only show (iv), the arguments leading to (v) are similar. Adding
the variable f_1 = 0 if necessary, we may assume that f starts from 0. Clearly, we
will be done if we show that the process (U(a™|f.||?, s2(f))) is a supermartingale
(with respect to the filtration (F,,—1)). To this end, fix n > 1 and note that, by the
conditional symmetry of f,

E[U ([ fall?, 55 (F)|Fn-1]

(2.13) 1

= SEU @ [ far + dfall?, s7(F) + U@ | faor = dful *, 57(£)) | Fna].

Now, by the concavity and monotonicity of U, we infer that there is a nonnegative
variable A = A(a Y| fo1l|? + ||dfvl|?, s%(f)) such that

E[U(a™ | fam1 £ dfull?, s5 () Fai] < U@ | famal® +11dfal?, s7.(f))
+ A4 [a_1||fn,1 + dfn||2 - (O‘_lenlez + ||dfn‘|2)} .
Using the (2, a)-smoothness property of B,
Al fus + Al + 07 for — dfall? = 200 fa a2 + lldfal )] < O,
so, by (2.13),
E[U (a7 | fall, sp (P Fn-1] S E[U (@ || fumrll? + [ldfall?, 57 ()| Fn-1]
<EU (@ | fa-1ll? sho1 ()| Fa-1]
= U(a M| faall® 571 (),

where in the second inequality we have exploited (2.6). The proof is complete. [

3. PROOFS OF THE INEQUALITIES (1.5) — (1.20)
3.1. Weak type estimates.

Proof of the inequality (1.17). Using standard approximation arguments, we may
restrict ourselves to finite sequences (e;,) of simple nonnegative random variables.
We must show that for any A >0 and n =0, 1, 2, ...,

APIP(i er >N <T(p+1)"'E (Zn: E(ek}'kl)> .

k=0 k=0
By homogeneity, we may and will assume A = 1; then the inequality can be written
in the form

n p
E [1{2:_0 ex>1} — F(p-i— 1)71 <Z E(ek|~7:k1)> ] <0.
k=0

Now we will introduce the special functions Up, V}, : [0, 00) X [0,00) — R for which
the above inequality is of the form (2.7). Let

V;,("E,y) = 1{3721} - F(p + 1)—lyp
and
L=T(p+ 1)~ [(L =)y 7 tre~tdt +ayp] i <1,

U,(x,y) =
() {1—F(p+1)_1yp if 2> 1.



8 ADAM OSEKOWSKI

Observe that Up(-,y) is nondecreasing for any fixed y. Therefore, by part (iv) of
Theorem 2.2, the proof will be complete if we show that the functions satisfy (2.4),
(2.5) and (2.6). To establish the majorization V,, < U, observe first that we have
equality if z > 1. If < 1, then the inequality can be written in the equivalent
form -
(1—-=) (ey/ tPe~tdt — yp) <T(p+1).
y
This holds true, since 1 — 2 < 1, the function H : [0, 00) — [0, 00), given by

oo o0
H(y) = ey/ tPe tdt — yP = pey/ tPte~tat
y y

is nonincreasing: H'(y) = p(p — 1)e? fyoo tP=2e~tdt < 0, and H(0) = I'(p + 1).
The condition (2.5) is guaranteed by the fact that U,(-,y) continuous, linear and
increasing on [0, 1], and constant on [1,00). Finally, to check (2.6), it suffices to
show that Upy(z,y) + Upy(z,y) <0 for & # 1, y > 0. This is clear for > 1, while
for x < 1 we have that

oo

Upa(z,y) + Upy(z,y) = Cp(p — 1):(:@‘”/ tP2etdt < 0. O

Y

Proof of (1.5), (1.6) and (1.7). We may assume that the martingales we deal with
are simple. Now taking U = U,/, and V =V, 5 (with U, and V,, defined above)
turns (1.5), (1.6) and (1.7) into (2.8), (2.9) and (2.11), respectively - and the latter
three estimates are valid in view of Theorem 2.2. d

Proof of the inequality (1.18). As previously, we will deduce the estimate from The-
orem 2.2 applied to appropriate U and V. Let v:[1 —1/p,1) — R be given by

() = %(p(l —y)) b,
Consider the following subsets of [0, 00) x [0, c0):
Dy =[0,00) x [0,1—1/p],
Dy ={(z,y):x>7(y)+y—1,1-1/p<y <1},
D5 = ([0,00) x [0,1)) \ (D1 U Dy),
Dy =10,00) x [1,00).
Define U,, V,, : [0,00) x [0,00) — R by

PG Y - pel on Dy,

_ 1y 1)p—P/(P=1)(] — )1/ (p—1) _
Uy(z,y) = { P9 [(p—Dp~ /P71 —y)= /P px] on Do,
p\by 1—pp_1(1+x—y)p on Ds,
1 —pp_lxp on D4

and Vp(z,y) = 111,00) (y) — PP~ 1P,
Arguing as previously, it suffices to show that for n =0, 1, 2, ...,

n p
E 1{ZZZOE(6,€|$,€,1)Z1} —pp_l (Z%) ] <0.

k=0
This is precisely the estimate (2.7), for the above choice of the functions U, and
Vp.  One easily verifies that Up(-,y) is nonincreasing for fixed y. Therefore, to
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complete the proof, in view of Theorem 2.2, it suffices to check that U,, V), satisfy
the conditions (2.4), (2.5) and (2.6). To prove (2.4), observe that if (z,y) € Dy,
then
y \
pr(xay) - V;)m(xvy) = p;D |jij_1 - () ‘| 9
p—1
which implies that

Up(z,y) — Vp(z,y) > Up(y/(p — 1),9) — Vo (y/(p — 1),y) = 0.
If (z,y) € Da, then
1
Upa:(xay> - V;)z(m7y) = _ﬂ _|_ppxp—1.
Setting

zo = ~[p(1 —y)] /7Y,

we see that (zo,y) € Do and Up(z,y) — Vp(z,y) > Up(xo,y) — Vp(zo,y) = 0. If
(z,y) belongs to Ds, then Uy, (2, y) — Vpu(z,y) = pP[aP~ 1 — (1+ 2 —y)P71] <0, so

Up(2,y) = Vp(z,y) > Up(v(y) +y — 1,y) = Vp(v(y) +y — 1,9),

and the right hand side is nonnegative, as (y(y) + y — 1,y) belongs to the closure
of D5, where we have already established the majorization. We complete the proof
of (2.4) noting that we have U, = V,, on Dy. The condition (2.5) is apparent. To
establish (2.6) it suffices to prove that Uy, + Upy, < 0 in the interiors DS of the sets
D,,i=1, 2,3, 4. The direct calculation shows that Up,(x,y) + Upy(z,y) equals

SHSENE

~—

—pP(p — 1)* " PayP? if (z,y) € DY,
(1-y) [~z +y—1+~(y)] if (z,y) € D3,
0 if (x,y) € Dg,
—pPaP~1 if (z,y) € D3

and it is evident that all the expressions are nonpositive on the corresponding
sets. (]

Proof of (1.8), (1.9) and (1.10). Theorem 2.2 applied to U, s, V)2 gives us the
desired estimates under the additional assumption that the martingales are simple.
The general case follows by standard approximation. O

In the case p > 2, we have the following extension of (1.10) to the case of general
martingales.

Corollary 3.1. Let p > 2. If B is (2,«)-conver and f is a B-valued martingale,
then

(3.1) 15/ lp,o0 < 2(0/2)2 7P| |-

Proof. This can be proved using standard decoupling techniques. Consider the
probability space (2 x Q, F ® F,P®P) and let f’, f” be independent copies of f,
given by f!(w,w') = f//(w',w) = fr(w'). Introduce the product filtration (F},) =
(Frn®Fy). Then h = f' — f” is a conditionally symmetric martingale with respect
to (F),) and it follows from the conditional Jensen’s inequality that

Elldhal*|1 75— 1) = E(|ldful *|Fa-1).
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Therefore
1 (Nlpise < 1I8*(0)|poe < p* " Pa Y]], < 29720 Y| f]],. O

3.2. The bounded case. Here we will study the versions of the estimates above
in the case p = co. We will only focus on the inequalities for the finite sums of
nonnegative simple random variables; as we have already seen, this easily extends
to the general sequences. Furthermore, the martingale versions follow immediately.

Proof of (1.19). For A <1 the inequality is trivial, so we may assume that A > 1.
Let U, V : [0,1] x [0,00) — R be given by V(z,y) = 17,>,} and
(I1—2)exp(y+1—2A), ify<A-—1,
Ulz,y) = (1 —2)(A—y)~ 1, fA-l<y<z4+A-1,
1, fy>z+ -1

It is straightforward to verify the conditions (2.4) and (2.5). Furthermore, (2.6)
follows from the continuity of U on [0,1) x R and the fact that

—zexp(y+1— ), ify<A—1,
Ue(z,y) +Uy(z,y) =q(1—z-A+y)(A—y) 2 fx-1l<y<z+A-1,
0, ify>zx+A-1

is nonpositive. Hence, by Theorem 2.2, we have, for any n,

P(Z E(ek|.7:k_1) >\ < el
k=0

This yields (1.19). O

Proof of (1.20). With no loss of generality we may assume that @ is of class C*.
The functions U, V : [0, 1] X [0,00) — R corresponding to our problem are given by
V(z,y) = ®(y) and

U(z,y) =x®(y) + (1 — a:)ey/ e P (z)dz.
y
Since @ is nondecreasing, we have
ey/ e *P(z)dz > ey/ e *P(y)dz = P(y)
y y

and (2.4) follows. For a fixed y, the function U(-,y) is linear, so (2.5) is satisfied.
Finally, to check (2.6), observe that if z, y, d are as assumed, then U, (z, y)+Uy(z,y)
equals

o |#) + a0 - [

Y

oo

esz(z)dz] _ [fbl(y) —eY /y h ezé'(z)dz} <0,

where we have used integration by parts and the fact that ®’ is nondecreasing.
Hence, by Theorem 2.2, for any n,

E® (iE(eHFk_l)) < /OOO B(t)e"dt,

k=0
which is what we need. O
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We conclude this section presenting the result on ®-inequalities for concave ®.
The fact is well known and very easy to prove.

Theorem 3.2. Suppose ® : [0,00) — R is a concave function.
(i) For any sequence (e,)2, of nonnegative random variables, which satisfies
130 g enlloo < 1, we have

(3.2) Ed (i ]E(enj’-'n)> < B(1)

n=0

and the inequality is sharp.
(i) For any B-valued martingale f satisfying ||S(f)|lco < 1 we have

(3.3) E®(s2(f)) < &(1)

and the bound on the right is the best possible, even if B = R.
(ii) If B is a Hilbert space, then for any B-valued martingale f satisfying
flloo <1, we have

(3-4) E®(s*(f)) < (1)

and the bound on the right is the best possible, even if B = R.
(i) If B is (2,a)-convex Banach space, then for any B-valued conditionally
martingale [ satisfying || f]leo < 1, we have

(3.5) E®(s>(f)) < D(a).

Proof. This is straightforward: the estimates follow from Jensen’s inequality and
the fact that if f is conditionally symmetric, then aEs?(f) < lim,, o E||f.]|? < 1.
To see that the bounds in (3.2), (3.3), (3.4) are optimal, consider constant sequences
60:61262:...51,f():fl:fgz...El. O

4. SHARPNESS

In this section we deal with the optimality of the constants appearing in the
inequalities established above. We will focus only on the martingale estimates; in
view of Theorem 2.1, this will show the sharpness of their analogues for the sums
of nonnegative random variables.

4.1. Sharpness of (1.5), (1.6). Let § € (0,1) be fixed and let (X,)52, be a
sequence of independent random variables sharing the same distribution given by

P(X,=1)=0=1-P(X, =0).

Furthermore, let (g,) be a sequence of independent Rademacher variables, inde-
pendent also of (X,). Introduce the stopping time 7 = inf{n : X,, = 1}, set
dfn = enXnlfr>ny, n =0, 1,2, ... and let (F,) be the natural filtration of f. Then
f is a martingale (which is even conditionally symmetric), for which |f,| 1 |foo| =1
and S(f) = 1 almost surely; hence ||f||pcc = |[$(f)|lp.c0 = 1. Furthermore, as
E(df2|Fn-1) = L{r>npEX, = 0lfr5,, we have s*(f) = (7 + 1). Since 7 has
geometric distribution, we have, for 0 < p < 2,

Is(HIE = [s2(F)][205 =0 3 (6m)/2(1 — o)
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and we see that the right hand side, by choosing § sufficiently small, can be made
arbitrarily close to [~ ¢?/?e~tdt = I'(p/2 + 1). This implies that the constant in
(1.5) and (1.6) is indeed the best possible.

4.2. Sharpness of (1.8) and (1.9). If p = 2, then the constant martingale fo =

fi=f2=... =1 gives equality in (1.8) and (1.9). Suppose then, that p > 2. Let
5 €(0,1—2/p), N be a positive integer and set
1N
p—2
4.1 =|— > 1.
“1) ' ( po )

Furthermore, assume that N is large enough to guarantee that ¢ := (r — 1)(p —
2)/(2r) < 1. Consider a sequence (X,)Y_, of independent random variables such

that
p ( X, - 2rng
p—2
and Xy = 2/p. Let (,))_, be a sequence of independent Rademacher variables,
independent also of (X,,). Set 7 = inf{n : X,, # 0} and let df, = e, v/ Xnl{r>ny,
n=20,1,2 ..., N. We easily see that f is a conditionally symmetric martingale
satisfying |fn| = Sn(f) = v X,. Therefore

N-1 27‘”(5 p/2 2 P/2
IAE =S =D ( — 1-q"q¢+ (=) Q-gV
(4.2) — (p 2) (p)

() ()

On the other hand, it can be easily verified that E(df3|Fn—1) = (r —1)r" 101,50
for n < N and E(df3/|Fn-1) = 2/pl{;=n3, s0

):q:l—IP(Xn:O), n=20,1,2,...,

TA(N-1) 9 5 5
SH= D =D+ Sy = (T 1)+ Sy
n=0 p p
On the set {r = N} we have, by (4.1),

p—2 6§ 2_1-9¢
=z,
pr T p T

s*(f) =

S0
1-6\"2
P> (F0) ) 2Rr=M = (-0,
Hence
£l ISHIIE ( r )”/2 1£115
1s(poo Nls(Npoe ~\1=0/)  (1=g)V
Now we will let N — oo (so r tends to 1). We have
-1
. q . 1 —rP/? p—2
lim —+ — —] - - .9 p/2 -z “
Nooe 1 — P/2(1 — q) ﬂﬂ(w—n@—2) T 2
and, by (4.1),

log 222 /log r —2)/2
lim (1-¢)" = lim =Dl -2\ s s\
N—o0 r—1 2r p— 2 '
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Therefore, again using (4.1),

lim ILfI5 _ (2 p/z. p-2\ (p-2 (p—2)/2
Nooo (1=g)V  \p-2 2 %
=N O
p_2 2 p p
9\ P=2/2 o\ P/2-1
()
p D

Now if § is taken sufficiently small, we see that for any > 0 the ratios || f[[2/|[s(f)],
and [|S(f)|I2/[|s(f)|l, can be made smaller than (2/p)?/?~! + k. This shows that
the constant (p/2)'/2~1/P is indeed the best possible in (1.8) and (1.9).

4.3. Sharpness of (1.11) and (1.12). If A <1 then we have equalities if we take
ep=€e1=ey=...=1land fy = f1 = fo = ... = 1. Suppose that A > 1, take a
positive integer N and set § = (A2 — 1)/N. The example is similar to the one used
in Section 5.1. Let (X, ))_, be a sequence of independent random variables such
that
P(X,=1)=6=1-P(X,=0), n=012..,N—-1

and Xy = 1. Finally, let 7 = inf{n : X,, = 1}, (,) be a sequence of independent
Rademacher variables and df, = e, Xpl{z>n), n = 0,1,2,..., N, df, = 0 for
n > N.

We easily check that ||f]lec = ||S(f)|] = 1 (in fact, for any 0 < n < N — 1,
Sn(f), |fnl € {0,1} and Sy (f) = |fn| = 1 with probability 1). Moreover, we see
that E(df | Fn—1) = 61{;>,} almost surely for n < N and hence s*(f) = (1+1)§ <
A—1< Xon 7 < N; on the other hand, as E(df%|Fn_1) = 1 with probability 1,
we have s(f) = X on {r = N} and hence

P(s(f) = A) = (1— )"

It suffices to note that the right hand side converges to e~ as N — oco. Therefore
(1.11) and (1.12) are sharp.

4.4. Sharpness of (1.14) and (1.15). For § € (0,1), let f be a martingale as in
Subsection 5.1. We have || f||oc = [|S(f)llco = 1,

E®(s*(f)) =0 ®(dn)(1—3)",
n=1

which, if n is chosen sufficiently large, can be made arbitrarily close to fooo O(t)etdt.
This shows the bounds in (1.14) and (1.15) are optimal.
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