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A PROBABILISTIC PROPERTY OF THE SPACE lm
2

Bernard Heinkel

Abstract: It is shown that for every sequence(xk) of elements oflm
2

the following
two properties are equivalent:

(a) (xk/k) ∈ l2(l
m
2

).

(b) (‖Sn/n‖2,Fn) is a quasimartingale, whereSn =
∑

1≤k≤n
εkxk, (εk) being a

sequence of independent Rademacher r.v. andFn denoting theσ-field generated
by (ε1, . . . , εn).
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