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Abstract. In the present paper we introduce the notion of strongly orthogo-
nal martingales. Moreover, we show that for any UMD Banach space X and
for any X-valued strongly orthogonal martingales M and N such that N is
weakly differentially subordinate to M, one has, forall 1 < p < oo,

E[[Ne|? < xp, x BIM:|P, ¢ >0,

with the sharp constant x; x being the norm of a decoupling-type martin-
gale transform and lying in the range

max{+/Bp,x,/Fip,x }

max{8] . B x }

Xp, X < min{ﬁp,X7 h;DyX}?

NN

where 3, x is the UMD,, constant of X, i, x is the norm of the Hilbert
transform on L?(R; X'), and B;’; and 5;:)_( are the Gaussian decoupling
constants.

2020 Mathematics Subject Classification: Primary 60G44, 60HO5; Sec-
ondary 60B11, 32U05.

Key words and phrases: strongly orthogonal martingales, weak differen-
tial subordination, UMD, sharp estimates, decoupling constant, martingale
transform, Hilbert transform, diagonally plurisubharmonic function.

THE FULL TEXT IS AVAILABLE HERE

(© Probability and Mathematical Statistics, 2020


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?doi=10.37190/0208-4147.41.1.10

