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Abstract In the paper we focus on self-adjoint noncommutative martingales. We
provide an extension of the notion of differential subordination, which is due to
Burkholder in the commutative case. Then we show that there is a noncommuta-
tive analogue of the Burkholder method of proving martingale inequalities, which
allows us to establish the weak type (1, 1) inequality for differentially subordinated
martingales. Moreover, a related sharp maximal weak type (1, 1) inequality is proved.
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1 Introduction

The theory of noncommutative martingales has been rapidly developed in recent years.
Indeed, many of inequalities in the classical martingale theory have been successfully
transferred into the noncommutative setting. Essentially, this direction of research star-
ted with the fundamental paper of Pisier and Xu [10], where the noncommutative mar-
tingale Hardy spaces were introduced and the right analogue of the Burkholder—Gundy
inequalities was proved. Since then, several articles on this subject have appeared in
the literature. The Burkholder—-Gundy inequalities were further studied by Randria-
nantoaninain [12, 13]. A noncommutative analogue of Doob’s maximal inequality was
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554 A. Osgkowski

proved by Junge in [4], noncommutative versions of Burkholder/Rosenthal inequalities
and their extensions were established by Junge and Xu in [6] and Randrianantoanina in
[14]. Noncommutative BMO-spaces were studied by Pisier and Xu in [10] and Musat
in [7]. The classical John—Nirenberg inequalities were proved recently by Junge and
Musat in [5]. The inequalities for martingale transforms appear in the papers by Pisier
and Xu [10], Randrianantoanina [11] and Parcet and Randrianantoanina [8]. We also
refer the reader to a survey by Xu [16] for more information on the subject.

In this paper we continue this line of research and present a new method of pro-
ving noncommutative martingale inequalities. We investigate the noncommutative
analogue of differential subordination, introduced by Burkholder in the case of clas-
sical martingales. Let us briefly describe the problem in the commutative setting. Let
(2, F, IP) be a classical probability space equipped with a discrete filtration (). Let
x = (x,), y = (yn) be two real-valued (F;,)-martingales, with difference sequences
(dxy,), (dyy), respectively. In [1], Burkholder proved the weak type (1, 1) inequality
for commutative martingale transforms: there exists an absolute constant C such that
if dx, = &,dy,,n = 0,1,2,..., for some predictable process (,) satisfying the
condition sup,, |§,| < 1, then foranyn =0, 1,2, ..., andany A > 0,

AP(jxn| = 1) = CElynl. ey

Then Burkholder [2] introduced the notion of differentially subordinated martingales,
which generalized the martingale transforms: the martingale x is differentially subor-
dinated to y, if, almost surely,

ldxp| < |dynl, n=0,1,2,....

For such martingales Burkholder established the weak type (1, 1) inequality (1) with
an optimal constant C = 2.

The question about the weak type (1, 1) inequality for noncommutative martin-
gale transforms was raised by Pisier and Xu [10] and was answered positively by
Randrianantoanina [11] under an additional assumption, that for any »n, &, commutes
with M,,. Later, Parcet and Randrianantoanina [8] gave another proof of this result,
using the noncommutative version of Gundy’s decomposition of a martingale.

A natural problem is whether there is any noncommutative analogue of differential
subordination. And if it is the case, the next task is to determine, if the weak type (1, 1)
inequality holds in this setting. The aim of the paper is to answer positively these two
questions.

The paper is organized as follows. In the next section we set some preliminary
background on noncommutative spaces and martingale theory. In Sect. 3 we introduce
the noncommutative differential subordination and prove it generalizes the martingale
transforms. The main results of the paper are stated in Sect. 4. In Sect. 5 we explain our
approach and its relation with Burkholder’s original ideas, while Sect. 6 is completely
devoted to the proofs of our main results.
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Weak type inequality for noncommutative differentially subordinated martingales 555

2 Preliminary definitions

Let M be a finite von Neumann algebra equipped with a normal faithful normalized
tracial state t. Throughout, H will denote a Hilbert space, with M < B(H), B(H)
being the space of bounded linear operators on H. The identity element of M will
be denoted by /. For any self-adjoint operator 7, let T = ffooo Xde{ be its spectral
decomposition. Then for any Borel subset B C R, let Ip(T) stand for the spectral
projection ffooo XB ()\)def. The modulus of an operator x € M is defined as |x| =
(x*x)1/2,

Let S, T be two projections belonging to M. Then SV T (resp., SAT) will stand for
the projection onto the sum S(H) U T (H) (resp., onto the intersection S(H) N T (H)).
We say that S and T are equivalent (and denote it by S ~ T), if there exists a partial
isometry u € M such that u*u = § and uu* = T. We will need the following fact
(cf. [15]).

Lemma 1 Let S, T be two projections of M. Then
S—SAT~SvT-T.

Furthermore, we say that S is subequivalentto 7 (and write S < T'), if S is equivalent
to a subprojection of 7. Obviously, S < 7 implies t(S) < ©(T).

Let us now introduce noncommutative L” spaces associated with (M, 7). For fixed
1 < p<ooandx € M, we set

l1x1lp = [z (lx|P)]YP

and define the L? = L?(M, t) as completion of (M, || - ||,). For p = oo, we set
L% = L°°(M, t) = M with its usual operator norm. Then the trace t extends to a
positive linear functional on L? (M, 7), 1 < p < oo. Furthermore, for1 < p, g < oo
suchthat 1/p 4+ 1/q = 1/r < 1,aproductof x € L” and y € L? isin L” and the
tracial property 7 (xy) = 7(yx) holds. This will be used very frequently in the paper,
usually with p = 1 and g = oo.

We will recall the general setup for martingales. Let A be a von Neumann subal-
gebra of M. The restriction of 7 to NV is a normal faithful normalized trace on A and
it is clear that the natural embedding j : L'\, t) — L'(M, 1) is isometric. The
conditional expectation of M onto A is defined as the dual map £ = j*: M — N.
It satisfies

E(axb) = a&(x)b

forany a, b€ N and x € M. Furthermore, it preserves the trace, i.e. T (£(x)) =t (x) for
any x € M and extends to a contractive projection from L? (M, ) onto L” (N, t)
forall 1 < p < oo.

Let (M,), n = 0,1,2,... be a filtration, i.e., an increasing sequence of von
Neumann subalgebras of M whose union is weak* dense in the algebra M. For each
n=20,1,2,...,let &, be the conditional expectation from M onto M,,. A sequence
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X = (Xp)p>0 In L'(M, 1) is called a martingale with respect to (M,,) (or (M,)-
martingale), if

Xp = Enlxnt1), n=0,1,2,....

For any (M,)-martingales x = (x,), ¥y = (), the difference sequences of these
martingales will be denoted by (dx;,), (dyy), respectively, i.e.,

dxg = xo, dx, =xp, —Xxy—1, n=1,2,....

dyo=y0, dyn=Yn—Yn—1, n=12,....

3 Differential subordination

The following is the crucial notion of this paper.

Definition 1 Let x = (x,)n>0. ¥ = (Yu)n>0 be two self-adjoint martingales. We
will say that x is differentially subordinated to y, if for any fixedn = 0, 1,2, ... the
following two conditions hold.

(a) For any projection S € M,,
t(Sdy,Sdy,S — Sdx,Sdx,S) > 0.
(b) For any two projections S, T € M,,, such that ST =0and S+ T € M, _1,
t(Sdy,Tdy, — Sdx,Tdx,) > 0.

Both traces may be infinite.

Remark 1 Note that in the commutative setting we obtain the usual differential subor-
dination: indeed, the property (b) is always satisfied, while (a) reduces to E((|dy, |2 —
|dxn|®)xa) = O for any x4 € M,,n =0,1,2,..., which implies |dx,| < |dy,|
almost surely, forn =0, 1,2, ....

Remark 2 The differential subordination is preserved if we multiply the dominated
martingale x by a constant «, || < 1 and/or multiply the dominating martingale y by
aconstant 8, |B| > 1.

In the commutative setting the following property is valid. Suppose x is diffe-
rentially subordinated to y. Then for any n, the inequality dx, + dy, > 0 implies
—dx;, +dy, > 0 (note that the first inequality is strict and the second one is not). The
noncommutative analogue of this property is established in the following.

Lemma 2 Suppose x, y are two self-adjoint (M,,)-martingales such that x is diffe-
rentially subordinated to y. Fix a nonnegative integer n and a projection S € M. If
S = 10,00)(S(dx,, + dy,)S), then the operator S(—dx, + dy,)S is nonnegative.
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Weak type inequality for noncommutative differentially subordinated martingales 557

Remark 3 In virtue of this Lemma and Remark 2, we have analogous statements for
pairs x, —y; —x, y; —x, —y of martingales.

Proof of the Lemma 2 Fix any negative number K and consider the projection
T = Ik,0)(S(—=dx, +dy,)S).

Obviously, the projection T belongs to M,, and T < §. By definition, the operator
T (—dxn + dy,)T is bounded and nonpositive and, since T is a subprojection of S,
T (dx, + dy,)T is nonnegative (and clearly belongs to L"). However,

(T (dx, +dy,)T (=dx, +dy,)T) = ©(T (=dxp, +dy,)T (dx, + dy,)T)
1
- E{I(T(dxn + dy)T (—dxp + dyn)T)

+T(T (=, + dy) T (@ + dyn)T)
=t(Tdy,Tdy,T — Tdx,Tdx,T)

is nonnegative by differential subordination. This clearly gives T = 0, since in the de-
finition of 7' we took the spectral projection corresponding to interval not containing O.
Now it suffices to take K — —o0. O

The following Lemma shows that differential subordination generalizes martingale
transforms.

Lemma 3 Suppose a sequence (&,), predictable with respect to the filtration (M,,),
satisfies sup,, |1&,|| < 1 and for any fixed n, &, commutes with M,,. Suppose y is any
self-adjoint square integrable martingale and x, defined by dx,, = &,dy,,n = 1,2, ...
is also self-adjoint. Then x is differentially subordinated to y.

Proof Fix a nonnegative integer n. The operator &, commutes with M,, as well and

&ndy, = (sndyn)* = dynE:-
Now for any S € M,,, using the tracial property, we obtain

T(Sdy, Sdy,S — Sdx,Sdx,S) = t(Sdy,Sdy,S — Sdy,&} S&,dy,S)
= 1((I — &, Sdy,Sdy,S) > 0,

as the operators I — |&,|? and Sdy, Sdy, S are nonnegative. The argument to establish
the property (b) is exactly the same. O

4 The main results
For any two self-adjoint (M,,)-martingales x, y, let

Sp =Xy + Y, dy=—Xxp+y,, n=0,1,2,....
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Obviously, (s,), (d,) are again self-adjoint (M,,)-martingales. Now we may introduce
the key families of projections: for a fixed A > 0, let R* =1,

Ok = I—2.0)(R}_ (sp — A R:_)),
RY = I(—2:.0)(QX(dy —2D)QY), n=0,1,2,....

Note that the projection RQ, in the commutative setting, is the indicator function of the
set {maxg<, (|xx| + |yk|) < A}. One could ask why we use such a strange expression
for Q%, R’ instead of simple

0k =I5 (R sy R ) 2)

and similarly for the projection R}. The point is that we want to obtain a monotone
(nonincreasing) chain of projections (see the Lemma 4 below) and this condition fails
if we take the latter, “more natural” definition (2). However, note that an alternative
way to define Q*, R} is

Ok = R _ 13 5)(R:_suR)_)),
RN = Qk1_; )(Q%d, 0)), n=0,1,2,....

We may now state the main results of the paper. The first theorem is a maximal weak
type (1, 1) inequality.

Theorem 1 Let x, y be two self-adjoint square integrable (M,,)-martingales such
that x is differentially subordinated to y. Then for any nonnegative integer n and any
A > 0 we have

AT — RY) < 27(|ynl). 3)

The constant 2 is best possible.
The second theorem concerns the weak type (1, 1) inequality.

Theorem 2 Let x, y be two self-adjoint square integrable (M,,)-martingales such
that x is differentially subordinated to y. Then for any nonnegative integer n and any
A > 0 we have

AT [r,00) (1Xn ) = 4T(lynl)-

Remark 4 Note that we impose an extra condition on the integrability of the martin-
gales. We believe, however, that it is not really necessary. Most of the statements in
the paper, as well as the methodology, are valid without this assumption.

Obviously, it suffices to prove the theorems above for A = 1. Therefore, from
now on, we assume this. For convenience, we will write R,, Q,, instead of R,ll, Q,ll,
respectively.
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5 The noncommutative Burkholder operators for the weak type inequality

The plan is to study carefully Burkholder’s proof and try to extend it to the noncom-
mutative setting; in order to obtain the weak type (1, 1) inequality for differentially
subordinated commutative martingales, Burkholder invented the function

u(x, y) = Uy = X xqxl+v1<1; + QY= DX(el+1y=1)s 4

enjoying the following properties: for any martingales x, y such that x is differentially
subordinated to y,

1° Eu(xo, yo) > 0,
2° Eu(xn, yn) < 2E[yn| — P(|xn| + [yl = 1),
3° the sequence (Eu(x,, y,)) is nondecreasing

(in fact he proved, that the process (u(x,, y,)) is a submartingale, satisfying u (x,,, y,)
=< 2|yul = X{jxn|+Iya|=1} almost surely). Obviously these conditions imply

2Elyp| = P(xal + lyal > 1) = Eu(xo, yo) = 0
and the weak type (1, 1) inequality. However, the process (u(x,, y,)) can not effecti-
vely be extended to the noncommutative setting and a certain modification is needed.
As noted by Burkholder, much more can be extracted from the function u: consider a
stopping time

o =inf{n : [x,| + |ya| = 1}

and martingales x’ = (x,) = (Xmin(o,n))> ¥ = () = (Vmin(o,n))- It can be easily
checked that

dx,/z = dan{o>n—l} and dy,/l = d))nX{a>n—l},
which immediately implies that x” is differentially subordinated to y’. Therefore we

may apply the preceding procedure to this new pair of martingales. Before we do it,
let us note, that by the definition of the stopping time o, we have

[ng(lm + D) < 1] ={o > n} = {lx,| + ly,l < 1). )
Now we use Burkholder’s argument: consider the process

u(xy, yp) = (ynl> = X0 X 141y 1<1y + Clypl = DX 11y, 121)
= (Iyul? = Il xg 11 <1y + QA= D iy =1 (6)

where the last equality holds due to (5). This process leads to the inequality

P(lx,| + ly,| = 1) <2E|y,| <2E|y,|, n=0,1,2,...,
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or, in virtue of (5),

Plmax(lx] + |yel) =2 1) = 2E[y,|. n=0.1,2,.... N

It turns out that the process (6) has a natural extension (u, ) to anoncommutative setting,
which can be used to prove the noncommutative maximal weak type inequality (3). To
define it, we will need certain additional projections. For convenience of the reader,
let us recall the projections (Qj,), (R;) (recall we assume A = 1): R =1,

On = I2,0)(Ry—1(sp — I)Ry—1),
Ry = I(—2,0)(Qn(dy — 1)Qy), n=0,1,2,...

and, forn =0, 1,2, ..., define

Upn = I—co,-11(Ryn—15:Ry—1),

Dy = I11,00)(Rp—15n Rn—1),
Nn = [(—oo,—l](Qnann)v
Pn = I[l,oo)(Qndn Qn)

Now we may introduce the Burkholder operators. It can be done as follows: let
up = RyspRyp—1dy +v,, n=0,1,2,..., (3

where

n

vp = D (U + No)(=sp —di — 1)+ (Dg + PO (si +di — 1)
k=0

= WUk + N (=23 — D) + (D + P)Qyx — 1). ©)
k=0

It can be checked, that in the commutative setting, the operator u,, is just the random
variable (6).

Remark 5 For a better understanding of the term v, in (9) we urge the reader to
look at Lemma 4 below. Then it becomes clear that it provides a noncommutative
generalization of the last term in (6). Indeed, the projections Uy, Nk, Dy, Py are disjoint
and the sum Uy + Ny + Dy + Py corresponds to {o = k} (or x{s—¢}) in the commutative
case. Thus we have to see that

2yl = —(sk +di)  in Ug + Ny,
’ +(sx +dy) in Dy + Py.

Since Ny, Py are subprojections of Qy, in the commutative case we have

Ni C{lskl <1, di = =1} and Pe C {|sk] < 1, d = 1}.
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Weak type inequality for noncommutative differentially subordinated martingales 561

Therefore, the assertion is clear in Ny and Pj. The situation for Uy and Dy is a bit
more involved. Namely, to be in Uy means that s; < —1 and that we are in Rx_1. In
other words, we have the following characterization of Uy in the commutative case

Uk ={sx = —1,1sjl,1djl < 1,1 < j <k —1}.

From this we can not deduce that |dx| < 1 (as we did above), but we can prove that
sk +dy is negative. Indeed, we have sy +dy = sy +dir—1 +dyr —dxxy < —14+14+dyr—
dxi;. Now we want to see that dy; < dxi, but we know that sy < —1 and |sx—1| < 1.
This automatically gives that dy, +dx; < 0. Moreover, by differential subordination,
|dxi| < |dyx| so that dyy < 0. The last two inequalities imply dyx < dxi. The
argument for Dy is similar.

In order to prove the weak type inequality, we will show the Burkholder operators
satisfy noncommutative analogues of the conditions 1°, 2° and 3°.

6 The proofs

The first statement describes the basic properties of the projections defined above.
Lemma 4 Let x, y be two self-adjoint (M,)-martingales. Foranyn =0, 1,2, ...,

(i) the projections Uy, Dy, Q are subprojections of R,_1,
(ii) the projections N,, P,, R, are subprojections of Oy,
(iii)) we have
Ui+ Dn+QOn=Ry—1, No+P,+Ry=0p (10)

(iv) foranya € R, the projections Q,, U,, D, commute with R,_1(s, +al)R,_1,
(v) forany o € R, the projections R,, Ny, P, commute with Q,(d, + o1)Q,.
(vi) we have

—Ry < RyxyR, < Ry, —R, < RyyuRy, < R,

Proof We will only show the property (vi). All the other properties are clear. By the
definition of Q,, we have

—0On = On(xn + yn)On < On,
which implies

—Ry < Ry(xn + yn)Rn < Ry.
But by the definition of R,,, we have

—Ry = Ry(=xn + yn)Rn = Ry.

It suffices to combine the two inequalities above to obtain the claim. O
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The next lemma is of great importance for the further analysis of the sequence

(T (un)).

Lemma 5 Let x, y be two self-adjoint (My,)-martingales. Forn = 0,1,2, ..., we
have
T(RysnRy—1dy) = t(Rysn Rpdy). (11)

Proof Combining the properties (i), (ii), (iv) and (v) from Lemma 4 with the tracial
property, we may write
T(RyspRy—1dy) = t(Ry QnRy—15, Ry—1dy)

= T(RyRy— 15, Ry—10ndy) = 1(Ry$p Qndn) = t(QnRysn Qndy)

= T(Ry$, 0ndy On) = T(Ry85, Ondn OnRy) = T(Rys5y R, 0ndy Q1)
= t(Rysy R, d,).

Now we are ready to establish the noncommutative conditions 1° and 2°.

Lemma 6 Let x, y be two self-adjoint (M,,)-martingales such that x is differentially
subordinated to y. Then the trace t(u) is nonnegative.

Proof As sy = dxo + dyo and dy = —dxo + dyo, the first term in (8) has positive
trace due to the differential subordination. Let us now turn to 7 (vg). Since Ug(dxg +
dyo)Up < —Uy, we have Uy = [(—0,0)(Uo(dxo + dyo)Up), so Lemma 2 yields
Uo(—dxo + dyo)Up < 0. Combining the last two inequalities we obtain

Uo(=2y0 — DUp > 0 and t(Up(—2y0 — 1)Up) > 0.
In a similar manner we show
T(No(=2y0 — I)No) = 0, T(Do(2yo — I)Do) =0, t(Po(Ryo —I)Pp) > 0.

It suffices to add the last four inequalities to obtain 7 (vg) > 0. The proof is complete.
O

Lemma 7 Let x, y be two self-adjoint (My)-martingales. Then for any positive
integer n,
T(up) < 2t(|lynl) — (I — Ry). (12)

Proof Let
n n
TF=> D+ P). T, = > (Uk+Np).
k=1 k=1

Note that by property (iii) from Lemma 4, we have T," + 7, = I — R,,. Hence, using
the martingale property, we may write

() = (T, Qyn — D + T, (—2y0 — ) = t2(T,F — T, )yn — (I — Ry)).
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Weak type inequality for noncommutative differentially subordinated martingales 563

Furthermore, using Lemma 5, we have

T(RuSnRn—1dy) = T(Ry(Yn + Xp) Ry (yn — X))
= T (RyynRuyn — RuxnRuxn) + T(—= Ry yn Ryxy + Ryxy Ry yn)
T(RyYn Rnyn — Rpuxn Ryxy).

Indeed, here we used the tracial property: the operators R,x,R, and R,y,R, are
bounded (Lemma 4 (vi)), so R, X, Ry Yn, RnynR,x;, belong to L! and

T(RyxpRyyn) = T(Ry Ryxpy Ryyn) = T(Ryxy Ryyn Ry)
= T(RyXn Ry Ry yn Ry) = T(Ryyn Ry Ryxyn Ry) = T(Ryyn Ryxy).

Similarly, one shows that
T(RyxnRuxn) = T(Ryxy RyxnRy), T(Ryyn Rnyn) =T(RyynRuynRy).
Therefore the inequality (12) is equivalent to

T(RyynRyyn Ry — Ryxn Ryxn Ry + Z(Tn+ - Tn_)yn — (I —Ry))
<2t(JysD) =t — Rp).

The operator R, x, R,x, R, is nonnegative, so it suffices to prove
(R yn Ruyn + 2(T," = T,7)y) < 22 (Iyul).
We have y, = yu1(0,00) (Vn) = Ynl(=00,0)(¥n) = ¥, =y, and
T((I = R)ynl) = (T, yn = T yn) = 20 (T, + T,7y,) = 0. (13)
Again using the property (vi) in Lemma 4, along with the tracial property, we get
T(RuynRuyn) = T(Ruyn Ru (v — yi)) < 21(Ra(yyf + ;) =2t (Rulynl).  (14)
Combining (13) with (14) completes the proof. O

The proof of the condition 3° is more involved. We split it into several lemmas.

Lemma 8 Let x, y be two self-adjoint (M,,)-martingales. For any nonnegative inte-
ger n, the following inequalities hold.

T(Npt1(Spt1 + DRy (dpg1 + 1)) =0, 15)
T(Ppg1(Snt1 — DRy (dp1 — 1)) =0, (16)
T[Unt1(Sns1 + DUns1(dn + DRy <0, a7
T[Dns1(Snt1 — I Dpy1(dp — DRy] = 0. (18)
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Proof The operator Q41 Ry, (sn+1 + I) R, is nonnegative and bounded, while Q41
(dy+1+1)0n+1N,41 is nonpositive. Hence, using Lemma 4 and the tracial property,
we obtain

T(Npt1(Sp1 + DRy (dyy1 + 1))
= T(Qns+1Nut1Qnt1 Ry (Sps1 + DRy (dyy1 + 1))
= T(Qn+1Ru(Snt1 + DRy Qnt1(@nt1 + 1) Qu+1Nnt1) < 0.

The inequalities (16), (17) can be proved in the same manner; for instance, for
(16), we repeat the above arguments, replacing N1 with P41, +1 with —1 and thus
obtain

T(Pyy1(Snt1 — DRy(dpy1 — 1))
= 1(Qn+1Ru(Sp+1 — DRy Onr1(dut1 — 1) Ont1 Put1) <0,
as under the trace we have a product of two operators: a nonpositive and bounded

On+1R,y(Spt1 — IRy, and a nonnegative Q;11(dp+1 — 1)) On+1Pu+1. The proof is
complete. O

Lemma 9 Let x, y be two self-adjoint (M,,)-martingales such that x is differentially
subordinated to y. For any nonnegative integer n, we have

t[Un—i-l(Sn + I)Un+1 (_dxn+l + dyn+1)Rn] <0. (19)
Moreover,

T[Un—',-l(sn-i-l + DRy(dn+1+ DRy
—Up1(dxng1 + dyns DUn1 (—dxpg1 + dyay )R] <0 (20)

and

T[DnJrl (Sn+1 — DRy (dpy1 — DRy
—Dyy1(dxny1 + dyny 1) Dyg1(—dx, 1 + dyng1)Ry] < 0. (21)

Proof Note that
Unt1(n + DUp+1 = Upt1 Ry (sn + DRy U4
is nonnegative and bounded and write

T[Uns1(sn + DUpy1(=dxny1 + dyni1) Ral
= 1[Up+1(sn + D Up+1 (_dxn+1 + dyn+1)Un+1]- (22)

We have

R, = I(O,oo)(Rn(Sn + IRy),
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Weak type inequality for noncommutative differentially subordinated martingales 565

which clearly gives

Uni1 = 10,00)(Uny1 (s + DUy 11).
Moreover, by the definition of U, |, we have

0> Unt1(snt1 + DU+
=Upt1(n + DUy + Upp1(dxp1 + dyny 1) Ungas

which combined with the preceding equality implies

Unt1 = I(—00,0)(Unt1dxp11 + dyns 1) Uns1).

Now, by Lemma 2 and Remark following it, we obtain Uy, | (—d X1 +dyn+ 1)Uyl <
0, which, together with (22), immediately yields (19). It suffices to add inequalities
(17) and (19) to obtain (20). Exactly the same argumentation (along with (18)) leads
to (21). O

Lemma 10 Suppose self-adjoint martingales x, y are square integrable and x is
differentially subordinated to y. Then

T[Un—i-l(dxn—H + dyn+1)Un+1(—dxp+1 + dynt+1) Ry
+Dnt1(dXn+1 + dyn+1) Dnt1 (—dxpy1 + dyn+1) Ry
—Ru(dxnt1 + dyn+1) Rp(—dxny1 + dYn+1)Rn] <0.

Remark 6 This is the heart of the matter. The lemma concerns the only inequality,
where the condition (b) from the differential subordination is used. Furthermore, in
fact, the square integrability of the martingales is imposed only for the sake of this
lemma. One could just define that x is differentially subordinated to y if the property (a)
and the inequality above hold; then we would not need any integrability assumptions,
all the arguments can be transferred to this more general setting.

Proof of the Lemma 10 We open the brackets and use the tracial property, thus obtai-
ning

[ = Uns1dxns1 Ung1dxngr + Ups1dyng 1 Unprdyns
—Dyp1dxy1 Dpsrdxy1 + Dypp1dyns1 Dnp1dynst
—Rpdxp 1 Rydx,y + RndYn+1Rndyn+l] <0.

The property (b) from differential subordination gives the inequalities

T((Ry — Ups)dyns1Up1dyne1 — (Ry — Upp1)dxy 1 Upg1dxpg1) > 0,
T((R, — Dn+l)dyn+lDrz+ldyn+l — (R, — Dn+l)dxn+1Dn+ldxn+l) >0,
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as, clearly, R, — U, +1, Up+1 and R,, — Dy, 1, Dy, 41 are pairs of orthogonal projections.
Again by the property (b), since U,1 + D, 41 is a subprojection of R,

T((Ry — Unt1 — Dut1)dyn+1(Uny1 + Dng1)dyn+1
—(Ry — Uns1 — Dpy1)dxy1(Upg1 + Dyy1)dxp41) = 0.

Finally, noting that R, — U,+1 — Dy41 = Qn+1 (by (10)), the property (a) yields

T(Qn1dYn+1On+1dynt+1 — On1dXn41Qny1dxpn41) = 0.
Now we combine the four inequalities above and that completes the proof. O
We are ready to deal with the condition 3°.

Lemma 11 Suppose self-adjoint martingales x, y are square integrable and x is
differentially subordinated to y. Then the sequence (t(u,)) is nondecreasing.

Proof Fix a nonnegative integer n. We have

T(up) — T(Ups1) = T(Rpsu Ry—1dy + vp) — T(Ryp18n41 Rudpy1 + vpg1)
= A+ B, (23)

where
A = t(Rysu Ry—1dy — Ryt15p+1Rudnt1), B = T(Uy — vpy1).
By the definition of v,,, the second summand is equal to
B=1[(Unt1+Nus1)Sns1+dny1 +D+Duy1+ Poy ) (=Snp1—dny1 + D] (24)
Let us now deal with A. By Lemma 5 and the martingale property,

T(RyspRy—1dy) = t(Rysy Rydy)
= 7:[Rnsn+1Rndn+1 — Ru(dxpt1 + dyn+1) Rp(dynt1 — dxn—&-l)]y
(25)

so we may proceed as follows

A = t[Rusps1Rndns1 — Ry(dxns1 + dyng1) Ry(dyns1 — dXng1)
—Rut15n+1Rndy 1]
= 7[(Ry — Rug)Sn+1 Rudny1 — Ry(dxpi1 + dyns1) Ru(dyns1 — dxns1)]
= 7[(Uns1 + Nug1 4 Dug1 + Pag1)Sns1 Rudnyi
— Ry (dxps1 + dyn1) Ru(dyng1 — dxps1)]-
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Now it can be easily checked, that

A+ B = T[(Un+l + Nut 1) (Snt1 + DRy (dpt1 + 1)
+(Dnt1 + Puy1)(Snt1 — DRy (dpy1 — 1)
—Rn(dxnt1 + dynt1) Ry (—dxpt1 + dyn+l)]-

We want to prove that A + B is nonpositive. By Lemma 8 it suffices to show

T[Un-l—l(sn—&-l + DRy(dp+1 + 1) + Duti(Snt1 — DRu(dnt1 — 1)
—Rn(dxpt1 + dyns 1) Ry (—dxp+1 + d)’n-H)] <0. (26)

We may multiply the operator in the square bracket by R, from the left and by the
tracial property, (20) is equivalent to

T[Un+l(sn+l + DRy(dp+1 + DRy + Duti(Snt1 — DRy(dnt1 — DRy
—Rn(dxp+1 + dyn+ 1) Ry (—dxpy1 + dyn-i-l)Rn] <0. (27)

By Lemma 9, we are left to show that

t[Un—H(dxn-H + dyn+1)Unt1(—=dxp+1 + dyn+1) Ry
+ Dyt 1(dxpt1 + dyn1) Dp1 (—dxn41 + dynt1) Ry
— Ry(dxpt1 +dynt1) Ry (—dxn41 + dyn+1)Rn] <0.

Now it suffices to use Lemma 10; this is the only place where we need the square
integrability. The proof is complete. O

Finally we proceed to the proofs of the main results of the paper.

Proof of the Theorem 1 As noted above, the inequality (3) follows immediately from
the conditions 1°, 2° and 3° (Lemmas 6, 7 and 11); indeed,

2t(lynl) =t = Ry) = T(uy) = t(1up) > 0.

The constant 2 is best possible even in the commutative case; see Burkholder [2]. O

Proof of the Theorem 2 We will use some properties of subequivalent projections.
The reader is referred to [3] for similar arguments. We will prove that Ijj o) (x;)
and /(_so,—1](x) are subequivalent to the projection / — Rj,. This will immediately
complete the proof.

To this end, denote I[1,0)(x,) by f, and note that by Lemma 4, R,x, R, < R,.
Hence, it is clear (the spectral projections in Q, and R,, are taken with respect to open
intervals) that this implies f A R, = 0. By Lemma 1,

f=f—fAR,~fVR,—R, <I—R,.

The same arguments give I(_oo,—1](xy) < I — Ry, O
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