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A GENERAL CONTRACTION PRINCIPLE FOR VECTOR-VALUED
MARTINGALES

Stefan Geiss

Abstract: We prove a contraction principle for vector-valued mardileg of type
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whereX is a Banach space with elements . .., z,,, (A;)", C L1(Q,P) a martin-
gale difference sequence belonging to a certain cld@83;._, C Li(M,v) a sequence

of independent and symmetric random variables exponentétertain sense, ant;
operators mapping each; into a non-negative random variable. Moreover, special
operatorsA; are discussed and an application to Banach spaces of Ralentgpe

a (1 <a <2)isgiven.
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