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STRONG DIFFERENTIAL SUBORDINATES FOR
NONCOMMUTATIVE SUBMARTINGALES

BY YONG J1a0* 14, ADAM OSEKOWSKI"2 AND LIAN WU*3
Central South University* and University of Warsaw'

We introduce a notion of strong differential subordination of noncommu-
tative semimartingales, extending Burkholder’s definition from the classical
case (Ann. Probab. 22 (1994) 995-1025). Then we establish the maximal
weak-type (1, 1) inequality under the additional assumption that the dom-
inating process is a submartingale. The proof rests on a significant exten-
sion of the maximal weak-type estimate of Cuculescu and a Gundy-type de-
composition of an arbitrary noncommutative submartingale. We also show
the corresponding strong-type (p, p) estimate for 1 < p < oo under the as-
sumption that the dominating process is a nonnegative submartingale. This
is accomplished by combining several techniques, including interpolation-
flavor method, Doob—Meyer decomposition and noncommutative analogue
of good-A inequalities.

1. Introduction. In the classical probability theory estimates for semimartin-
gales and their strong differential subordinates have not only been of interest in
their own right but have also found crucial applications in other fields, such as
stochastic analysis, harmonic analysis and the theory of quasiconformal mappings.
To explain the motivation and the main results of this paper, we first recall sev-
eral estimates obtained by Burkholder [9, 10] and Hammack [13]. Let (2, F, P)
be a probability space and (F,),>0 be a nondecreasing sequence of sub-o-fields
of F such that F =\/, F,. Assume that f = (f,)n,>0 and g = (gx)n>0 are two
adapted sequences of integrable random variables with the corresponding differ-
ences df = (dfn)n=0, dg = (dgn)n>0 given by dfo = fo and df, = fn — fu—1 for
n > 1 (with an analogous formula for dg). Consider the following two conditions:

(DS) for any n > 0 we have |dg,| < |df,| almost surely;
(CDS) for any n > 1 we have |E,_1(dg,)| < |E,—1(df,)| almost surely,

where for any nonnegative integer n, the symbol E, stands for the conditional
expectation with respect to the o-field F;,. If the requirement (DS) is satisfied,
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then g is said to be differentially subordinate to f. If (CDS) holds true, then g is
conditionally differentially subordinate to f. If both (DS) and (CDS) are satisfied,
then g is strongly differentially subordinate to f.

The strong differential subordination implies many interesting estimates if we
impose some additional structure on the dominating process. Let us consider a very
typical case where the dominating process f is a martingale. In such a case the
condition (CDS) enforces g to be a martingale as well, and the strong differential
subordination reduces to the requirement (DS). Working under this assumption,
Burkholder [9] proved the following sharp weak-type (1, 1) and strong-type (p, p)
estimates:

(1.1 P(suplgal = 1) <2l I
n>0
and
(12) lgllp < (p* = DIl 1<p<oo,

where p* = max{p, p/(p — 1)}. These celebrated estimates have been extended in
numerous directions; see the monograph [30] for an up-to-date exposition on this
subject. Such estimates have been also found applications in harmonic analysis,
functional analysis and the theory of quasiconformal mappings; we refer the reader
to [1-4, 7, 31, 32] and the references therein.

The strong differential subordination can also be exploited under slightly
weaker assumptions on the dominated process. As is shown by Burkholder in [10],
if f is assumed to be a nonnegative submartingale and g is strongly differentially
subordinate to f, then the weak-type (1, 1) and strong-type (p, p) estimates also
hold true. More precisely, we have

(13) P(suplgnl = 1) <311
n>0
and
(1.4) lgllp <(P™ = DIfllp, 1<p<oo,

where p™* = max{2p, p/(p — 1)}. Again, the constants in the estimates above are
optimal. A few years later Hammack [13] generalized the weak-type inequality
(1.3) to the setting of arbitrary submartingales (i.e., with no assumption on the
sign of the dominating process) and then proved that the optimal constant increases
to 6. Furthermore, by constructing appropriate examples he showed that there is
no version of (1.4) in this more general context.

In this paper our main interest is to investigate the strong differential subor-
dinations in the context of noncommutative (or quantum) probability. Motivated
by quantum physics, the theory of noncommutative probability has enjoyed con-
siderable progress in recent years. As a branch of this theory, the study of non-
commutative semimartingale inequalities has gained a lot of interest in the last 20
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years. Starting with the seminal paper of Pisier and Xu [34], where the appropri-
ate counterparts of Burkholder—Gundy inequalities were proposed, many classical
estimates have been successfully extended to the noncommutative realm. These
include the noncommutative analogue of Doob’s maximal L” estimate obtained
by Junge [22], noncommutative Burkholder/Rosenthal inequalities investigated by
Junge and Xu [23, 25] as well as appropriate weak-type versions of the above re-
sults due to Randrianantoanina [36-38]. We also refer to [5, 6, 11, 14-16, 20, 21,
39-41] and references therein for recent progress on this topic. In particular re-
cently, the notion of differential subordination of martingales was generalized to
the noncommutative case by the authors in [18, 19]. Via some new ideas and novel
approaches, they established the weak-type (1, 1) estimate and the strong-type
(p, p) inequalities with constants of optimal orders as p — 1 and p — oco. These
results actually are noncommutative extensions of (1.1) and (1.2). As we have
mentioned before, there are submartingale versions of (1.1) and (1.2)—namely,
(1.3) for general submartingales (with constant 6) and (1.4) for nonnegative sub-
martingales. This leads us to the question whether these results hold true in the
noncommutative setting under some appropriate assumptions. This is exactly the
main problem we plan to solve in this paper.

As we will see, the study of noncommutative submartingales and their strong
differential subordinations requires the development of new methods and tech-
niques. In the classical setting the so-called Bellman function method plays an im-
portant role. However, such method is no longer effective in our case. We should
also mention that most of the arguments, which are typically used in the non-
commutative setting (e.g., standard interpolation, duality), cannot be successfully
applied here, or their efficiency is limited. We believe that the approach we present
considerably extends the machinery which can be used in the theory of noncommu-
tative (semi)martingales, and its appropriate modifications might play an important
role in the further exploration of the subject.

Let us briefly describe the structure of the paper.

The background on noncommutative semimartingale theory, which is necessary
for the treatment of the above problems, is presented in Section 2. We also pro-
vide there the noncommutative version of the strong differential subordination and
discuss some of its properties.

In Section 3 we establish the maximal weak-type (1, 1) estimate for arbitrary
noncommutative submartingales and their strong differential subordinates which
provides a noncommutative analogue of Hammack’s result. This is accomplished
by combining two novel ingredients. First, we construct families of certain projec-
tions (see (3.11) below) based on a significant extension of Cuculescu’s weak-type
estimate (see [12]). Second, we provide an appropriate modification of noncommu-
tative Gundy-type decomposition due to Parcet and Randrianantoanina [33]. Both
of these topics are of independent interest and seem to deserve further research.

Section 4 is devoted to the noncommutative extension of (1.4). Quite interest-
ingly, we will employ the Doob—Meryer decomposition and have to split the rea-
soning into two parts corresponding to 1 < p <2 and p > 2, in which our methods
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will be quite different. In the case 1 < p < 2, we use a certain adaptation of Gundy-
type decomposition and exploit arguments which can be interpreted as a version of
real interpolation. In a sense we will study a behavior of the K-functional associ-
ated with the subordinates. For p > 2, our approach depends heavily on the recent
advance on noncommutative analogue of good-A inequalities. In the classical case
this extrapolation technique was introduced by Burkholder in [8], and it has turned
out to be very powerful in a number of problems arising in harmonic analysis and
probability. The noncommutative counterpart of this method, recently obtained by
the authors in [17], allows us to obtain a submartingale version of the noncommu-
tative Doob’s inequality (see Lemma 4.3 and Theorem 4.15, or Remark 4.17(1)).
This estimate, combined with a certain novel L? bound for submartingale dif-
ferences (see Theorem 4.12), yields the moment inequality for the strong subor-
dinates in the range p > 2. Finally, we conclude the paper with two interesting
byproducts—the Doob’s maximal inequality and Burkholder/Rosenthal inequality
for nonnegative submartingales.

2. Preliminaries. Throughout the paper we use standard notation from the
theory of operator algebras; we refer the reader to [26, 27, 42] for the detailed ex-
position. Let H be a given Hilbert space and denote by B(H) the algebra of all
bounded operators acting on H. Let M be a von Neumann subalgebra of B(H)
equipped with a semifinite normal faithful trace 7. A closed densely defined op-
erator a on H is said to be affiliated with M if u*au = a for all unitary u in the
commutant M’ of M. Such an operator is said to be T-measurable, if for any ¢ > 0
there exists a projection e contained in its domain, satisfying t(/ — e¢) < ¢ (here
and in what follows, the letter / stands for the identity operator). The set of all t-
measurable operators will be denoted by L°(M, 7). The trace T can be extended
to a positive tracial functional on the positive part LE)F(M, 1) of LO9(M, 1), and
this extension is still denoted by t. Suppose that a is a self-adjoint t-measurable
operator, and let a = [°%_ A de;, stand for its spectral decomposition. For any Borel
subset B of R, the spectral projection of a corresponding to the set B is defined
by Ig(a) = ffooo xB (M) de;. Sometimes, with no risk of confusion, we will write
7(a € B) instead of t(Ig(a)).

For 0 < p < oo, we recall that the noncommutative L?”-space associated with
(M, 1) is defined by L?(M, 1) = {x € LM, 1) : T(|x|?) < 0o} equipped with
the (quasi-)norm ||x ||, = ((|x|”))!/7, where |x| = (x*x)!/? is the modulus of x.
For p = o0, the space L? (M, 1) coincides with M with its usual operator norm.
We refer to the survey [35] and the references therein for more details.

The main subject of this paper is the theory of noncommutative semimartin-
gales. Let us now present the general setup. Assume that (M,),>¢ is a filtration,
that is, a nondecreasing sequence of von Neumann subalgebras of M whose union
is weak*-dense in M. Then for any n > 0, there exists a normal conditional ex-
pectation &, from M onto M, which satisfies the following two conditions:



3112 Y. JIAO, A. OSEKOWSKI AND L. WU

(1) &,(axb) =a&,(x)bforall a,b € M,, and x € M;
(i) To& =1.

It can be verified readily that the conditional expectations enjoy the property
En&n = EnEm = Emin(m,n) for all nonnegative integers m and n. Furthermore, the
operator &, is trace preserving, and hence it can be extended to a contractive pro-
jection from L?(M, ) onto L?(M,, t,) for all 1 < p < oco; here t, denotes the
restriction of t to M,,.

A sequence x = (x;),>0 In L'(M) is called a noncommutative martingale (re-
spectively, submartingale or supermartingale) adapted to (M,),>¢ if forany n > 0
we have

En (Xn4+1) =Xy

(respectively, &, (x+1) > x, or £;(xp+1) < x,). Note that the sub- and super-
martingales need to consist of self-adjoint operators, so that the inequalities make
sense. The associated difference sequence is defined, as in the commutative case,
with the use of the formulae dxg = x¢ and dx,, = x,, — x,,_1 for n > 1. Sometimes,
we will exploit the notation

lxllp =supllxallp, 0<p<oo,
n>0
for the pth norm of the sequence x. In the paper we will mostly deal with finite
martingales x = (xn)ﬁy:O (i.e., consisting of a finite number of operators).

In what follows we will need the so-called Burkholder/Rosenthal inequalities
for finite, self-adjoint martingales (see [23] for the general statement). Suppose
that x = (xn)fl\]:0 is such a sequence with terms belonging to L2(M). We define
the associated conditional square function sy (x) by the formula

N 12
sy(x) = (Z Eni (dx,%)) .

n=0

Then for any p > 2 there exists a constant ¢, depending only on p such that

N 1/p
c xwllp < Jsv)], + (Z ||dxn||§) < cpllawllp.
n=0

Furthermore, c¢;, can be taken to be of order O(p) as p — oo (see [38]).
We are ready to introduce the domination principle under which we will work
in this paper.

DEFINITION 2.1. Suppose that x = (x,)n>0, ¥ = (Yn)n>0 are self-adjoint
adapted sequences in L' (M). We say that y is strongly differentially subordinate
to x, if the following two conditions are satisfied:
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(DS) for any n > 0 and any projection R € M,_; we have
Rdy,Rdy,R < Rdx, Rdx, R,
(CDS) for any n > 1 we have
—|&n—1(dxn)| < Enz1(dyn) < |En—1(dxy)].

Observe that in the commutative case this reduces to the usual definition of
strong differential subordination formulated in the introductory section. Further-
more, note that the condition (CDS) is slightly weaker than the requirement

|En—1(dyn)| < |En—1(dx,)| foreachn > 1.

There is a weaker version of the differential subordination (i.e., the condition (DS))
which will also be of importance:

(WDS) for any n > 0 we have dy> < dx?.

It is obvious that the condition (DS) implies that (WDS), and the converse is
false. We refer the reader to [18], Lemma 3.3, for a detailed comparison on the
conditions (DS) and (WDS).

We will show that L?-estimates in the range p > 2 hold true under the weaker
assumption (WDS) + (CDS). On the other hand, as the authors exhibited in [18],
this weaker set of conditions is not sufficient for the validity of L? estimates in the
range 1 < p < 2 even in the martingale setting. This justifies the use of the more
complicated requirement (DS) in the case of 1 < p < 2.

3. A maximal weak-type estimate. We will now handle a maximal weak-
type (1, 1) estimate for strong differential subordinates of arbitrary (not necessarily
nonnegative) noncommutative submartingales which provides a noncommutative
version of (1.3). Recall that (1.3) was firstly proved by Burkholder in [10] for
nonnegative submartingales and then generalized to the general case by Hammack
in [13]. The following is the precise statement.

THEOREM 3.1. Let x = (x,)n>0 be an arbitrary submartingale and suppose
that y is strongly differentially subordinate to x. Then there exists a projection q
satisfying

(3.1 —q <qy,q<q foralln
and such that

(3.2) (I —q) =327]|x|l:.
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Two important observations are in order. In the commutative case it is easy to
see that the largest projection ¢ satisfying (3.1) is precisely the indicator function
of the set {sup,,~¢ |yn| < 1}, and then (3.2) becomes

P(suplya| > 1) <327)x]l1.
n>0

This explains why we refer to (3.2) as to a maximal weak-type bound. The sec-
ond comment is that the above result holds true in the particular case when x is a
martingale. Thus, Theorem 3.1 generalizes the main result of [29], as it provides
an estimate for a wider class of processes and under a weaker domination require-
ment.

We start with introducing certain families (R;);>—1, (Dn)n>0 and (Uy)p>0 of
projections which will play a key role in our considerations below. For an arbitrary
submartingale x = (x,),>0, define R_1 = I and for n > 0 inductively,

R, = Rn—ll(—l,l)(Rn—lann—1)7
Dy, = I11,00)(Ry—1xn Ry —1),
Upn=1I(—0o,~1](Ry—1xn Ry—1).

Crucial properties of these objects, to be needed later, are gathered in the next
lemma.

LEMMA 3.2. Let x = (xy)n>0 be an L'-bounded submartingale. Then the
following statements hold true:

(i) for each n > 0 the projections R,, U, and D, belong to M, and R, +
Up+ Dy =Ry—1;
(ii) foreachn > 0, the projections R, U, and D,, commute with R,_1x, R,,_1;
(iii) for each n > 0 we have

—Ry, < RyxyRy <Ry, UnxyUy < —Upy, Dyxy, Dy, = Dy;
@iv) forany N > 0 we have

t(I — Ry) <27(x}) — t(x0).

REMARK 3.3. The expression on the right-hand side of (iv) can be bounded
from above by a simple 3|x||;. However, we have decided to keep the above for-
mulation. It should be stressed that both terms 7 (xg) and t(x;\?) (i.e., the measure-
ments of the size of the starting and the terminating operator of x) are necessary
due to the submartingale structure of x (cf. [13] for a similar phenomenon in the
classical case). This should be contrasted with the martingale setting, where both
terms could be replaced by the expression 7 (|xp|) involving just the terminating
operator. A similar remark applies to three lemmas below.
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PROOF OF LEMMA 3.2. The first three properties are evident, and the main
difficulty lies in proving (iv). Note that for any n > 1 we have, by the submartingale
property of x, the tracial property of t and part (i) above,

T(Ry—1Xp—1Rn—1) < T(Rp—1Xn Ru—1)
= T(Rn—1Xn)
= T(Rpxp) + T(DnXn) + T(Unxn)
= T(RuXnRn) + T(DnXn Dy) + T(UpxpUp).
Now by Lemma 3.2(iii) we have t(U,x,U,) < —1(U,) and
T(Dpxp Dn) <21 (Dypxp Dn) — 1(Dp) < 2t (Dpxy Dp) — T(Dy),

3.3)

where in the last passage we have exploited the submartingale property. Putting all
the above facts together, we see that we have proved that
T(Rp—1Xp—1Rn—1) — T(Ruxn Rp) = 27 (Dpxy D) — T(Dy) — T(Un)
=27(Dyxn) — T(Ry—1 — Rp).
Summing over all 1 <n < N, we get

N
T(RoxoRo) — T(RyxnRN) <27 (Z anN) —7(Ro — Rn).

n=1
Adding to this estimate the trivial bounds t(UgxoUg) < —1(Up), T(DoxoDg) >
7(Dp), we obtain that

T(x0) = T (RoxoRo) + T (UpxoUp) + t(Dox0 Do)

N
=< r((RN +23° Dn)xN) — 7(Ro — Ry) — 1(Up) — ©(DoxoDo)

n=0

N
< r((RN +23° Dn>x,¢) —t(I — Ry) <2t(x}}) — (I — Ry),

n=0

where in the second passage we used the fact 7 (DgxgDg) < t(Doxy Do) (which
is due to the submartingale property). [J

We will also need the following further properties of the projections (R;),>—1.

LEMMA 3.4. Let x = (x,)p>0 be an L'-bounded submartingale. Then, for
any nonnegative integer N, we have

N
> T(Rudxy Ry—1dxy) <47 (x)) — 27 (x0).
n=0
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PROOF. Let us first study a single summand of the above sum corresponding
to some n > 1. We have

T(Rydxy Ry—1dx,) = T(Rn(xn — Xn—1)Rn—1(xn — xn—l))
=T(RyxnRy—1xn) + T(Rpxp_1Ry_1X,-1)
— T(Rpxn Ry—1x0-1) — T(RyXp—1 Ry—1xp).

The last two summands are equal by the tracial property and the fact that R,, com-
mutes with R,_1x, R,_1 (which implies R,x, R,—1 = R,_1x, R,;). This commut-
ing property of R, implies also that 7 (R,x,R,—1x,) = T(R,x, R,x,). Further-
more, because of the traciality of T and the inequality R,,_1 > R,,, we see that

T(RpXn—1Rn—1xn-1) = T(Ry—1Xn—1 RnXn—1Rn—1)
< t(Rp—1Xn—1Rn—1Xp—1Rn—1)
and hence we may write
T(Rudxy Ry—1dxy)
(3.4) < T(Rpxn Ryxn) — T(Ry—1Xn—1Rn—1xn—1)
+ 21 (Rp—1xn—1Ry—1(Rp—1Xn—1Ry—1 — Ryxy Ry)).

Let us handle the latter expression. Since R, x, R, = R, _1x, R, we have the split-
ting

T(Rp—1Xn—1Ry—1(Rp—1Xn—1Ry—1 — Ryx, Ry))
(3.5) =T (Ry—1Xn—1 Rp—1(Xy—1 — X)) Ry—1)
+ T(Ry—1Xn—1Ru—1X,(Ry—1 — Ry)).
We have x,_1 — x, = —dx,, so by the properties of conditional expectation
T(Ry—1Xp—1Rn—1(Xn—1 — Xn) Rn—1) = T(Ry—1xn—1 Ru—1(—=En—1(dxp))).

Lemma 3.2(iii) gives R,,—1x,—1 R,—1 > —R,,—1; furthermore, x is a submartingale,
so &,—1(dx,) = 0. These two observations imply that the above expression does
not exceed

T(Ru—1En—1(dxy)) = T(Ry—1d xRy 1)
=T(Rp—1XnRn—1) — T(Rp—1Xp—1Rn—1)
= T(Ruxn) + T(Unxn) + T(Dnxn) — T(Rn—1Xp-1)
< T(Rpxn) + T(Unxn) + T(Dpxn) — T(Rp—1Xn—-1),

(3.6)

where in the last line we have exploited the submartingale property of x. Let us
now analyze the second term on the right-hand side of (3.5). We have R,_1 — R, =
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U, + D,, so, by the commuting properties of U and D described in Lemma 3.2,
we obtain

f(Rnflxnfanflxn(Rnfl - Rn))
=T(Ry—1x—1Ry—1Dpxy Dp)) + t(Ry—1xp—1 Ry—1Upx,, Uy)).
However, the operator D, x, D,, is nonnegative, while U, x, U, is nonpositive; fur-

thermore, we have —R,,_| < R,—1x,—1R,—1 < R,—1. Consequently, the above
expression does not exceed

T(DypxpDy) — t(UnxnUy) < T(Dypxn) — 1(Unxy),

where the last passage is due to the fact that x is a submartingale. Plugging the
above observations into (3.5), we get

f(RnflxnflRnfl(Rnflxnfanfl - Rnann))
< T(Ryxy) — T(Ry—1Xxp—1) +21(Dyxn)

and hence, returning to (3.4), we have shown that

T(Rydxy Ry—1dxp) < T(Ryxu Ryxp) — T(Ry—1Xp—1 Rn—1Xn—1)
+ 2(T(Rnxn) - T(Rn—lxn—l)) +4t(Dpxp).

Consequently, using the equality t(RodxoR_1dxo) = T (RoxoRox0), we get

N

Z T(Rydx, Ry—1dxy)
n=0

N
3.7) = 7(RoxoR_1x0) + ) T(Rydxn Ry —1dx,)

n=1
N
< t(RyxyRyxy)+2t(Ryxn) — 2T (Roxg) +4T<Z anN>-
n=1

It remains to apply some final estimates. The operator Ry (xy + I) Ry is nonneg-
ative and does not exceed 2Ry (see Lemma 3.2(iii)), so

T(RNxNRyxn) + T(Ryxy) = T(Rvxy Ry (xy + D RN)
(3.8) <t(RnxyRy(xn + DRy)

< ZT(RN)C;RN).
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Furthermore, UpxoUy is nonpositive, so, using the submartingale property,

N
T(RyxNn) — 2T (Roxo) + 4t (Z DnXN>

n=1

N
= —27(x0) + 27(Doxo) + 21 (Upxo) + T <(RN +4)° D,,)xN)

n=1

3.9 N
<—2t(xp)+7 ((RN +2Dg+4 Z Dn)-xN)

n=1

N
< 2t(x0)+7 ((RN +4>° Dn)x;\?).

n=0
Combining the estimates (3.7), (3.8) and (3.9), we obtain the desired result. [

We conclude the analysis of (R,),>0 with the following statement.

LEMMA 3.5. Let x = (x,)n>0 be an L'-bounded submartingale. Then, for
any nonnegative integer N, we have

N

Z({(Rn—l — Ry)dx,(Ry—1 — Rn)| + Rn—lgn—l(dxn)Rn—l)
n=0

<4z(x¥) —2t(x0)

(3.10) 1

(we interpret E_1a =0 for each a € L").

PROOF. Let us analyze a single summand of the above sum (note that each
such summand is nonnegative). First, we take a look at summands corresponding
ton > 1. The trace of the term R,_1&,_1(dx,)R,,—1 can be handled as in (3.6). To
deal with the remaining part, we apply the triangle inequality to get

T(|(Rp—1 — Ry)dxy(Ry—1 — Ry)|)
< 7(|(Ru—1 — R)Xn(Ry—1 — Ry)| + |(Ru—1 — Ru)Xn—1(Ru—1 — Ry)|).
Now, by the commuting properties of U and D, for any n > 1 we have
(Rn—1 — Ry)xn(Ry—1 — Ry) = Duxp Dy + Upx, Up.
The first term on the right is nonnegative while the second is nonpositive, so
T(|(Ru—1 — Ru)xn(Ry—1 — Rn)|) < ©(Dyxn) — ©(Unxn)

<t(Dpxn) — T(Upxp),
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where in the last passage we have exploited the submartingale property. Next, we
have the estimate

}(Rn—l — Ry)xn—1(Ry—1 — Rn)| <Ru_1— Ry,

directly from Lemma 3.2(iii). Thus, combining the above observations, we have
shown that if n > 1, then

r(|(Rn71 — Ry)dx,(Ry,—1 — Rn)| + Rnflgnfl(dxn)Rnfl)
<T(Ruxn) — T(Ry—1x,-1) + 2t (Dpxn) + T(Ry—1 — Rp).

A similar reasoning to that above yields also the appropriate upper bound for the
first term in (3.10):

t(|(I = Ro)dxo(I — Ro)|) = 7(|(I = Ro)xo(I — Ro)|)
< t(Doxn) — T(Upxo).
Summing over #, it follows from the fact T (Doxo Do) < 7(Doxx Do) (which is due
to the submartingale property) that

N

Z(|(Rn—l — Ry)dx,(R,—1 — Rn)| + Rn—lgn—l(dxn)Rn—l)
n=0

1
N

= Z T(|(Rn71 — Ry)dx,(R,—1 — Rn)‘ + Rnflgnfl(dxn)Rnfl)
n=0

= t(Doxn) — t(Upxo)

N
+ t(Rnxn) — T(Roxo) + 21 ((Z Dn>XN> + 7(Ro — Rn)
n=1

N
= T((RN +Do+2) Dn)xN> — 7(x0) + 7(Doxo) + T(Ro — Ry)

n=1

N
< r((sz +23° Dn)xN> — 7(x0) + 7(Ro — Rw)

n=0
< ZT(X;\?) —1(x0) +71(I — Rp).

It remains to apply Lemma 3.2(iv) to get the claim. [

The next step of our analysis is to introduce yet another families of projections
(Sn)n==1, (Qn)n=0, (T;)n>0; this time associated with the dominated process y.
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Set S_; = I and for n > 0, by induction,

n
Sp = Sp—11(-1,1) (Sn—l (Z Rk—ldykRk—l)Sn—1>,

k=0

n
(3.1D) On = I[1,0) <Sn—1(z Rk—1dykRk—1>Sn—1),

k=0
n
Th=I(—00,-1) (Sn—l (Z Rk—ldykRk—1> Sn—l)-
k=0

The crucial property of (S,),>—1 is described in the next lemma. Before we
proceed, let us introduce a Gundy-type decomposition for y:

dyn =day +dBy +dy, +déy,

where

doy = Rp—1dyn Ry + RpdynRy—1 — Rudyn Ry

— &En—1(Rn—1dyn Ry + Rndyn Ry—1 — RydynRy),
dBn =En—1(Ry—1dya Ry + Rydy, Ry—1 — Rpdy, Ry),
dyn = Rndyn(I — Ry—1),
ddy, = (I — Ry)dyn — (Rn—1 — Rp)dyn Ry.

LEMMA 3.6. For any integer N > —1, we have

t(I — Sy) <2167 (xy) — 1087 (x0).

PROOF. For the sake of clarity, it is convenient to split the quite lengthy rea-
soning into a few intermediate parts.
Step 1 (Preliminary observations). We start with the identity

N N

(3.12) (I =Sv) =Y t(Suz1 = Su) =D _(T(Qn) + T(Ty)).

n=0 n=0

Now, by the very definition of Q,, we have

T(Qn) = r(Qn<Z Rk_ldykRk_1> O > 1)

(3.13) k=0

= f<Qn (Z Ri—1(dog + dpy + dyy +d3k)Rkl> On > 1)-

k=0
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Note that Ry_1dyxRx—1 = 0, Rx—1doxRx—1 = dog, Rx—1dBixRi—1 = dBx and
Ry—1déxRr—1 = (Rx—1 — Rr)dyx(Rx—1 — Ry). Consequently, the above expres-
sion is not bigger than

T(Qn0n On = 1/3) + 1(QnfnQn = 1/3)
(3.14) n
+ T<Qn (Z(Rk—l — Ri)dyk(Ri—1 — Rk)) On > 1/3)-
k=0

We will treat each of these three summands separately.
Step 2 (Bound for the summand involving «). By Chebyshev’s inequality and
the fact that « is an L2-bounded martingale, we obtain

T(Qnn On > 1/3) < 97((Qnn 0n)?) < 97(Qna2 Qy) < 97(Qnak).

Hence, summing over n and using the fact that the sum of Q,,’s is not bigger than
I, we get

N N

(3.15) Zr(Qnananl/3)<9Z 1(Qnog) <9t(ay) =9 (day).

n=0 n=0

Directly from the definition of de,, we infer that

T(da,%) =< T((Rn—ldyn Ry + RydynRy—1 — RndYan)z)
(3.16) =2t (RydynRy—1dyn) — T(Rydy, Rydyn)
< 2t(Ry—1dynRydyn).

Applying the differential subordination of y to x, we obtain
R,_1dypRy_1dy,R,—1 < Rn—ldann—ldann—l,

and hence also R,dy,R,—1dy, R, < Rydx,R,—1dx,R,, since R, < R,_1. Pass-
ing to the trace, this implies

T(Ry—1dy,Rndyn) = t(Rydyn Ry—1dyn Ry) < T(Rpdxn Ry—1dx, Ry).

Plugging this into (3.16) and then returning to (3.15), we obtain

N N
Z T(Qnay Qn >1/3) <187 (Z Rndann—ldann)
(3.17) n=0 n=0

<72t (x}) — 367 (x0),

where in the last line we exploited the estimate of Lemma 3.4.
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Step 3 (Bound for the term involving B). Let us first find an appropriate upper
bound for dB,,. We have

dBn = En—1(—Rn—1dynRn—1 + Ry—1dyn Ry + Rydyn Ry—1 — Rndy, Ry)
+ Ry—1En—1(dyn) Ry—1
=—&—1((Ru—1 — Rp)dyn(Rn—1 — Ry)) + Ru—1En—1(dyn) Rn—1
< —E—1((Rp=1 — Rp)dyn(Ru—1 — Ry)) + Ru—1Ep—1(dxp) Ry—1,

where in the last line we have exploited the conditional differential subordination
of y to x. Next, by the differential subordination of y to x, we have

Ry—1dynRy—1dynRn—1 < Rp—1dxnRy—1dx, Ry—1,
SO
(Rn—1 — Rn)dyn(Ry—1 — Ry)dyn(Rn—1 — Ry)
< (Rn—1 — Rp)dynRn—1dyn(Ry—1 — Rp)
< (Ru—1 — Rp)dxy Ry—1dxn(Ry—1 — Ry)
= (Rn—1 — Rn)(xn — Xp—1) Ru—1(xn — Xn—1)(Ru—1 — Ry)
= (Rn—1 — Ry)Xn Ryn—1Xn(Ry—1 — Rp)
+ (Ru—1 — Rp)xp—1Rn—1xn—1(Rp—1 — Rp)
— (Ry—1 — Rp)xp—1Rn—1x(Rpn—1 — Rp)
— (Ry—1 — Rp)xpn Ry—1xn—1(Rn—1 — Rp).
Since R, commutes with R,_1x, R,_1, the above sum is equal to
(Rn—1 — Ru)Xn(Ry—1 — Rp)xn(Rpn—1 — Ry)
+ (Rn—1 — Rp)xn—1Rp—1xp—1(Ry—1 — Ry)
— (Ryu—1 — Rp)xpn—1(Ry—1 — Ry)xn(Ryn—1 — Ry)
— (Ry—1 — Rp)xpn(Rpn—1 — Rp)xn—1(Ryn—1 — Ry)

(note that the second summand has not changed) which can be further transformed
into

(Ry—1 — Rp)dx,(R,—1 — Ry)dx,(R,—1 — Ry)
+ (Ry—1 — Rp)xp—1Ryxpn—1(Ry—1 — Ry).

(3.18)

Let us handle the second term in the latter expression. Since R,, < R,_1, we have
(Ru—1 — Rp)xp—1Ruxp—1(Ry—1 — Rp)
< (Ru—1 — Rp)xn—1Ry—1xp—1(Ry—1 — Ry).
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This is not bigger than R,_| — R,,. Indeed, by Lemma 3.2(iii), we have the estimate
Ry_1xp-1Ry—1 < R,_1 whichyields R, _1x,_1Ry,—1x,—1R,—1 < R,_1 and hence
also the desired inequality. This enables us to bound the expression in (3.18) from
above by a convenient square,

2
(|(Rn—l — Ry)dx,(R,—1 — Rn)‘ + Ry—1 — Rn) .
Putting all the above facts together, we conclude that

(Ryp-1— Rn)dyn(Rn—l - Rn)dyn(Rn—l —Ry)
< (|(Ru—1 = Ru)dxn(Ru—1 — Rp)| + Ru—1 — Ru)*,
which implies

|(Rn—1 - Rn)dyn(Rn—l - Rn)‘

(3.19)
= |(Rn—l — Ry)dx,(Ry—1 — Rn)‘ + Ry—1 — Ry,

and hence

dﬁn = 5n—1(|(Rn—1 - Rn)dxn(Rn—l - Rn)|
+Ry_1 — Rn) + Ry—1&—1(dxy)Ry—1.

Denoting the right-hand side by dB,, we see that B, < 8, and f8, is nonnegative.
Therefore, by Chebyshev’s inequality, we get

T(QnfnOn > 1/3) < T(0nfnOn > 1/3) <37(QuhnQn) <3t(Qnfn),

and hence, summing over n, we arrive at

N

> T (QnPuOn = 1/3) <37(BN)
n=0
N ~
=3 t(dBy)
n=0

<12t(x}) — 6T (x0) +37(I — Ry)

<187 (x3) — 9t (x0),

where the last two estimates follow from Lemma 3.2(iv) and Lemma 3.5.
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Step 4 (Bound for the term involving §). All the crucial observations have been
made in the previous step. First, by Chebyshev’s inequality, we have

T (Qn (Z(Rkl — Ri)dyr(Rg—1 — Rk)) On > 1/3)

k=0

<t (Qn <Z|(Rk—l — R)dyr(Re—1 — Rk)|> 0, > 1/3)
(3.20) k=0

< 3T(Qn <Z|(Rk—1 — Ri)dyk (Ri—1 — Rk)|) Qn>

k=0

N
< 3r(Qn (Z|(Rk_1 — Rodyr(Re—1 — Rk)|) Qn>.

k=0
Summing over n, we obtain that

N N
> T(Qn (Z(Rk—l — Re)dyr (Rg—1 — Rk)) On > 1/3)

n=0 k=0

N
< 3r<2|<Rk_1 — Ro)dyi(Ri—1 — Rk>|).

k=0
In light of (3.19), this can be bounded from above by

N

3t(I — Ry) + 3T<Z|(Rk—1 — Rp)dxi(Ri—1 — Rk)|>-
k=0

The first trace can be handled with the use of Lemma 3.2(iv). The second trace

is not bigger than the left-hand side of (3.10) by the submartingale property of x.

Combining these observations with (3.20), we finally obtain

n
T(Qn (Z(Rk—l — Ro)dyr(Ri—1 — Rk)) On> 1/3> < 187 (xy) — 97 (x0).
k=0
Step 5 (Conclusion). Having completed the analysis of the three terms in (3.14),
we combine it with (3.13) and obtain
N

> 1(Qn) <1087 (xf) — 547 (x0).
n=0

The same analysis (or simply the replacement of y with —y in all relevant places)
gives the corresponding bound for the projections 7'
N

> t(Ty) < 1087 (xj) — 547 (x0).
n=0

Summing the last two estimates yields the claim by virtue of (3.12). [
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We are ready for the proof of the weak-type estimate.

PROOF OF THEOREM 3.1. The desired projection ¢q is given by the intersec-
tion

o 0
q= /\ Sqp A /\ R,.

n=—1 n=—1

To show that —g < gy,q < g for each n, fix a vector £ € g(H). Then, § € S,(H)
and & € Ry_1(H) foreach k <n, so

[(yn€., &) =

D (dyiRe—154E. Rk—lSnE)‘
k=0

= ‘<Sn (Z Rk_ldykRk—l>Sn%_’ €:>

k=0

2
< l&0°,

where the last estimate follows from the very definition of §,,. It remains to show
the upper bound for t (I — ¢). This is an immediate consequence of Lemma 3.2(iv)
and Lemma 3.6; indeed, we have

Tl —SyARN)<Tt(I—-Sy)+T(— Ry)
< 218t(x7§) — 1097 (xp) < 327|x]|1-
Letting N — oo completes the proof. [

We conclude this section by a simple, yet important, application of the above
weak-type bound which serves as a motivation for our further considerations.

THEOREM 3.7. Suppose that t(I) =1 and 0 < p < 1. If x = (xp)n>0 is an
arbitrary submartingale, and y is strongly differentially subordinate to x, then

654
< .
I¥llp = == el

The order (1 — p)~ ! is the best possible, as it is already optimal in the case when
x is assumed to be a classical martingale.

PROOF. We will first show that for any nonnegative integer N and any positive
number ¢ we have

(3.21) t(lyw| > 1) < 654]x])1.

By homogeneity we may assume that ¢+ = 1. By Theorem 3.1 there is a projection
q such that —q <gyng < g and T (I — q) < 327|x||;. Observe that the projection
I(1,00)(yn) 1s equivalent to a subprojection of I — ¢g. Indeed, if a vector & belongs
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to g(H), then (ynE&, &) = (gyngé&, €) < ||€]1%, and hence this vector cannot lie in
I(1,00)(yn)(H), unless & = 0. This gives the equivalence and implies the inequality

tyn > 1) =t(I —q) <327]|x|.

We prove analogously the symmetric estimate 7(yy < —1) < 327|x||1, and hence
(3.21) follows. Consequently, if we set a = 654|x ||, then

o
Iowllp=p [ 17 (] > ) dr
a o0
=P/ fp_lf(lyzv|>f)d’+l?/ P (lywl > 1) de
0 a
a o0
§p/ t”_ldt—l—p/ tP~2a ds
0 a
aP

Since N was arbitrary, the proof is complete. [

4. Moment estimates for 1 < p < co. The primary goal of this section is
to prove the strong-type (p, p) inequality (1 < p < oo) for noncommutative sub-
martingales and their strong differential subordinates. As we mentioned in the In-
troduction, this inequality fails in general even in the classical case, and to over-
come this problem one imposes the additional sign assumption on the dominat-
ing process. We will proceed similarly and assume, throughout this section, that
x = (Xn)n>0 1s @ nonnegative submartingale. We shall establish the following non-
commutative version of (1.4).

THEOREM 4.1. Suppose that x = (x,)y>0 IS a nonnegative submartingale.
For any 1 < p < o0, there is a finite constant C), depending only on p such that
the following holds. If y is strongly differentially subordinate to x (i.e., y and x
satisfy the conditions (DS) + (CDS)), then

(4.1 Iynllp = Cpllxnllp, N=0,1,2,....

Furthermore, if p > 2, the same inequality holds true under the “weaker” strong
differential subordination (WDS) + (CDS) of Section 2.

REMARK 4.2.  Our proof will give C,, of orders O ((p — 1)~ asp— 14+and
O(p*) as p — oo. The first order is optimal, as it is already the best possible in
the commutative setting. Unfortunately, the second order does not seem to be the
optimal, and our guess is that the best order is O (p?), the same as in the noncom-
mutative Doob’s inequality. The reason for this conjecture is the following. Leta =
(an)n=0 be a sequence of positive operators adapted to some filtration (M), >0.
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Consider the “extended” filtration M = (Mg, Mo, M1, M1, Mz, Ma, ...), in
which each algebra M appears twice. Then the process x = (x,),>0 with the dif-
ference defined by dxo, = £,—1a, and dxop4+1 = ap — En—1(ay), n=0,1,2,...,
is a nonnegative submartingale with respect to M. Furthermore, the sequence
y = (Yn)n>0, defined by dyy, = &€,-1a, and dyy,+1 =0, is strongly differen-
tially subordinate to x (no matter which domination—(DS) + (CDS) or (WDS) +
(CDS)—we consider). Therefore, (4.1) yields

N
Zgn—l(an)
n=0

for N =0,1,2,.... If we drop the adaptedness assumption on the sequence
a = (ay)n>0, the above estimate is just the noncommutative Doob’s L? inequality
established by Junge in [22]. As Junge and Xu showed in [24], the optimal order
of the constant in this inequality, as p — 00, is O (p?). Thus, we believe that the
optimal order of the constant in (4.1) should also be quadratic.

N

>a

n=0

=Cp
p

’

p

The proof of the L” bound between x and y will involve the Doob—Meyer
decompositions of these sequences, which we briefly recall. For any n > 0, we
may write

dx, =du, +da,, dy, =dv, +db,,

where du, = dx, — E,-1(dxy), da, = E,-1(dx,) and, similarly, dv, = dy, —
En—1(dyn), db, = E,-1(dyy). Note that du and dv are martingale differences,
while da, db are predictable processes and da consists of nonnegative operators.
The L? bound for y will be obtained by providing appropriate estimates for |[v]| ,
and ||b||,. As we have already mentioned in the introductory section, the analysis
in the cases 1 < p <2 and p > 2 will be quite different; we have decided to split
the remaining part of this section accordingly.

4.1. The case 1 < p <?2. We start with the estimate for the finite variation
term ||by || . It is quite interesting to note that the lemma below provides the best
constants, even in the commutative case (see Wang [43]).

LEMMA 4.3. For1<p<2,wehave |by|p <llanllp < pllxnllp.

PROOF. By the conditional differential subordination (i.e., the condition
(CDS)), we have —a, < b, < a, and hence ||by||, < |lan||, for each N. There-
fore, it suffices to prove the bound |lay|l, < pllxn|lp. To this end, consider the
sequence

wnzar’l’—pa,fflxn, n=0,1,2,...,N.
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We will prove that w,, is trace decreasing. Recall that (a,), >0 is predictable, so for
any n > 0,
P p—1 P p—1
r(an—l-l —Pa, x”‘H) = T(gﬂ (an—H — P4, xn—i—l))

-1
T(arl;-l - Pa,f.H En (xn+1))

—1

-1 -1
We have a,, < a1 and 1 < p <2, therefore, al™' < a,f+1 ,

p-1 _ 12, p=1_1/2 1/2, p—1_1/2y _ -1
T(an+1xn) - T( n/ an+1x / ) z T(xn/ arIZ xn/ ) - ."'(arlz7 xn)‘
Furthermore, by Young’s inequality,

1 p—
T(a zf—i—l )5

and

1 1
f(“fﬂ) + ;r(a,’f)

which is equivalent to

t(ay, ) <t(a))+ Pf(a,f: (ant1 —an)) =1(a)) + pr(a, Cldayy).
Using these observations above, we get
T(war1) = Tlay,y = pagyxuet) < T(af = paf~ x) = (wn),

as we have claimed. Consequently, we have t(wy) < t(wp) = 0. Using Young’s
inequality, we get

_ _ 1
pt(aﬁ, 1xN) =1(ak l(pxzv)) < T(af,) + ;T((pXN)p),

or, equivalently,

1
T(wy) > ;r(af, — pPxb).

Combining this with 7(wy) < 0, we obtain that [lay||, < pllxn| ». The proof is
complete. [

PROOF OF THEOREM 4.1 FOR p =2. As we have just shown above, we have
lbnll2 < 2|lxnll2; s0, it remains to provide an L? bound for v. This sequence is a
martingale; so, by properties of conditional expectations,

N

lovl3 =" t(dvd)

((dyn — En_1(dyn))?)

[l
M= 1

0

3
Il

[l
M=

N
T(dy2 — (Eami@y))) < 3 t(dy?).
0 n=0

3
Il
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Furthermore, since x is a nonnegative submartingale,
r(x,f) = r(dxﬁ + 2x,_1dx, + x,%_l) > r(dx,% —|—x3_1).

Hence,

Z r(dx,%) < r(szv).
n=0

It remains to use the “weak” differential subordination of y to x (i.e., the condi-
tion (WDS)) to obtain |[uy 2 < [[xn|l2. This implies [|ynll2 < lonll2 + by ll2 <
3|lxn |2 and completes the proof. [

For 1 < p < 2 the analysis of [|vy]|l, will be more elaborate and will ex-
ploit the projections (R,),>o studied in the previous sections. Since x is non-
negative, these objects are given by the recursive formula R_; =0 and R, =
Rn—1110,1)(Ry—1x, Ry —1) for n > 0. We will require appropriate versions of lem-
mas studied in Section 3, taking into account that x is nonnegative. We start with
the following version of property (iv) of Lemma 3.2.

LEMMA 4.4. Forany N >0 we have t(I — Ry) <t((I — RNn)xpn).
PROOF. We repeat the argument of Cuculescu [12]. For any n > 0, by the very
definition of R, and the submartingale property of x,
T(Ry—1 — Ry) < T((Rn—l — Ry)xp(Ry—1 — Rn))
= T((Rn—l — Ry)xn(Ry—1 — Rn)) = t((Rn—l - Rn)xN)'

Summing the estimate over n =0, 1,2,..., N, we get the claim. [J
We also need the following version of Lemma 3.4.

LEMMA 4.5. For any nonnegative integer N we have

N
Y t(RydxyRy—1dxy) < T(RyxyRyxn) +27(( — Ry)xy).
n=0

PROOF. Arguing as the proof of Lemma 3.4, we show that
T(Rndxp Ry—1dxy)
(4.2) < T(RuXn Rnxn) — T(Rp—1Xn—1 Rp—1Xp—1)
+ 27 (Ry—1Xn—1Ru—1 (Ry—1Xn—1 Ryu—1 — Ryx, Ry))
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(this is (3.4)). We will now analyze the last trace. Since x is a nonnegative sub-
martingale, we have

T(Rp—1Xn—1Ry—1Xn—1Rn—1)

= 7((Ry—1Xn—1Rn—1)"*x0 -1 (Ry— 151 Ry—1) /%)

< T((Ru—1%n—1 Ry=1)"* €1 (6) (Ry—1 %01 Ry /)

=T(Ry—1Xp—1Ry—1xn Rp—1).

Consequently, using the equality R,x, R, = R,x, R,_1, we may write

2T(Ry—1Xn—1 Ru—1 (Ru—1Xn—1 Ru—1 — RyxnRy))
<2t(Ru—1Xp—1Rp—1(Ry—1 — Ry)xnRy—1)
=21 (Ry—1Xn—1Ri—1(Ry—1 — Ry)xn(Ry—1 — Ry))

(the last equality follows from the fact that R, and hence also R,,_; — R, com-
mutes with R,_1x,R,_1). But R,,_1x,_1R,—1 <1, so we obtain

2":(Rn—lxn—an—l(Rn—lxn—an—l - Rnann)) = 27:((Rn—1 - Rn)xn)
<2t((Ru—1 — Rp)xn).

Plugging this into (4.2) and summing overn =0, 1,2,..., N, we get

N
Y t(Rudxy Ry—1dxy) < T(RyxyRyxn) + 27 (U — Ry)xw)-
n=0

Finally, we will need the following analogue of Lemma 3.5.

LEMMA 4.6. For any nonnegative integer N we have

< 21’((1 — RN))CN).

N
Z|(Rn—1 — Ry)dxn(Ry—1 — Rn)|
n=0

1

PROOF. By the triangle inequality and the fact that x is a nonnegative sub-
martingale satisfying R,x, R, < I for each n, we see that

T(|(Ru—1 — Ry)dx,(Ro—1 — Ry)|)
<t((Ru=1 — R))xn(Ry—1 — Rp)) + T((Ru—1 — Ru)xn—1(Ry—1 — Ry))
< 7((Ru—1 — RxN(Ru—1 — Ry)) + T(Ry—1 — Ry).
It remains to sumovern =0, 1,2, ..., N and use Lemma 4.4. [

The proof of the L? bound for v will rest on the following intermediate weak-
type inequality.
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THEOREM 4.7. Suppose that x = (x,)n>0 IS a nonnegative submartingale,
and y = (Yn)n>0 is strongly differentially subordinate to x. Then, for any nonneg-
ative integer N, we have

4.3) t(|vN| > 4) <2t(RyxnyRyxpy) —|—9‘L’((1 — RN))CN).

REMARK 4.8. The inequality (4.3) can be interpreted in the language of real
interpolation theory. The left-hand side is a tail of vy which after homogenization
and integration leads to the pth norm of vy up to some multiplicative constant. The
right-hand side can be viewed as a K -functional of the operator x, corresponding
to the interpolating spaces L' and L?. Indeed, let us look at this expression in
the commutative context. As we have already discussed earlier, the projection Ry
corresponds to the indicator function of the set {maxo<,<y X, < 1}, and hence,
roughly speaking, the operator

2RNxNRNXNRN +9(1 — Ry)xn
is equal to the quadratic term szv’ when xp is small, and to the linear term 9xp,

when xy is large. This is precisely the intuition behind the K -functional.

PROOF OF THEOREM 4.7. We decompose dv,, using a splitting similar to that
introduced in Section 3:

dv, =day, +dB, +dy, + dé,,

where this time,

doy, = Ry_1dy, Ry + Rydy, Ry,—1 — Rydy, Ry,

— En—1(Ru—1dyn Ry + Rndyn Rn—1 — Rndyn Ry),

dBn = —En—1((Ru—1 — Ry)dyn(Rn—1 — Rp)),

dyn = (Rudyn — En—1(dyn))(I — Ry—1),

dép = (I — Ry)dyn — (Ry—1 — Rp)dyn Ry — (I — Ry—1)En—1(dyn) Rp—1.
We write

t(lovl =4) <zt(lanl =)+ (Bl = 1) +(lynl = 1) + (1681 = 1)

and analyze each term on the right separately. Arguing as in the proof of
Lemma 3.6, we obtain



3132 Y. JIAO, A. OSEKOWSKI AND L. WU

N

<2 Z T(Rydy, Ry—1dyy)
n=0

N
<2)  t(RudxyRy_1dxy)
n=0

<2t(RNxNRynxN) +4T((l — RN)XN),

where in the last line we exploited Lemma 4.5. Furthermore, again by the reason-
ing presented in the proof of Lemma 3.6 (see (3.19)), we get

t(IByl=1) < t(IBn])

N
> 1dPBal
n=0

=<

1

=

N
> (|(Ru—1 = Ru)dxn(Ru—1 = Ry)| + (Ru—1 — Ry))
n=0 1

<3t((I — Rn)xn),

where the latter passage is due to Lemmas 4.4 and 4.6. To handle the terms
t(lyn| = 1) and 7 (|6 | > 1), note that the right support of dy,, satisfies r(dy;,) <
I —R,_1<I—Rp,s0

N
\/ r(dya,) <1 —Ry.
n=0
Therefore, by Lemma 4.4,
N
t(lynl = 1) < T(\/ r(d)/n)) <t((I = Rn)xn).
n=0

A similar analysis of the left support of d§, gives

N
T(Idnl=1) < T(\/ ﬁ(dtsn)) <t((I — Ry)xn).

n=0
Putting all the above facts together we get the claim. [J

Arguing as in Jiao et al. [18], Theorem 5.1(i), the weak-type bound (4.3) yields
the following L? estimate.

THEOREM 4.9. For any nonnegative integer N and any B > 1, we have

4BP(BP — 1)\ /P
W) Ixnllp-

Br—1

lowll, < 1(9B”—3+

Bp—] —
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PROOF OF THEOREM 4.1 FOR 1 < p < 2. Combining Theorem 4.9 with
Lemma 4.3, we get the desired L? estimate between x and y:

4Bpr-1 » 4BP(BP — 1)\ /P
vl < (p+ 5y (987 =3+ -2 Yl

Note that the constant is indeed of order O ((p — D~ as p—14+. O

4.2. The case p > 2. In [23] Junge and Xu proved that if z = (z,,)fl\/:0 is a
martingale, then we have

N 1/p
(4.4) (Z ||dzn||§) <27 Pizy .
n=0

We will prove that the same inequality is true if z is assumed to be a nonnegative
submartingale. To this end, we first strengthen (4.4) slightly.

LEMMA 4.10. Letz = (zn)flvzo be a martingale. Then we have the estimate

N 1/p
(4.5) <2P—2||dzo||,'; + ||dzn||5) <2'P|zyllp.

n=1

PROOF. We argue as in [23]. With no loss of generality we may assume that
lzvllp = 1. We have

N 1/p

(4.6) (2P—2||dzo||§ + Y ldzn ||£> =1(bo- 2" Pdzo) + Y t(brdzp),
n=1 1<k<N

where ) o—p<y ||bk||§: < 1. By approximation and the interpolation results of

Kosaki [28], there exist continuous functions Z, By : {z€ C:0<Rez <1} > M

analytic in the interior of the strip such that zy = Z(2/p), by = Bx(2/p) and

supmax{|Z(i1)| . [Z(A +in)|,} <1,
teR

N\ 172
(X mavinl) st

0<k<N

4.7)

sup max{ > B

teR 0<k<N

Consider the analytic function

Fo =127 B06Z0+ Y BE - &-Z0)
O0<k<N
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By Holder’s inequality
|F(it)] S‘L’( > |Bk(it){>
0<k<N
x max{ |20 Z(it) | .,
|(En = En-1)Z (1) o}

which is not bigger than 2 by the assumptions in (4.7). Similarly, we have

(& —Eo)Z(it)”OO,...,

5 1/2
|F(1+it)|§f< > |Bk(1+it)|>

0<k<N
5 2\ /2
X r(}goz(l +in]"+ Y & —E&-DZ(1 +iD)] ) <1
O0<k<N
Hence, by the three lines lemma, we get F(2/p) < 2'2/P which is the desired
claim (see (4.6)). 0

The estimate (4.5) allows to obtain the following trace inequality which is of
independent interest.

LEMMA 4.11. Forany a,b € M we have
t(la +bI7) = t(lal”) + pr(lalP~2ab) + 2> P (|b|").

PROOF. Let s be a positive number and introduce the centered random vari-
able & with the distribution

1
PE=—s)=—=1-PE=1.

Consider the martingale given by zo=1® a, z1 =1 ® a + £ ® b (on the von
Neumann algebra L*° (€2, F, P) ® M with the natural filtration). By (4.5) we get

p
P22 (1417 S L(bIP bIP
w(lal?) + 7T (1617) + =7 (1817)
1
<2p_2< > b|P - bp>,
< s+lr(|a+ |)+s+1r(|a sb|P)

or, equivalently,
2,,2(r(|a +b|?) — =(lal”) . t(la —sb|?) - r(ldl”))

s+1 s(s+1)
J4 p—1 p
- 7(|b| )+S 7(|b| ).
— os+1 s+1

It remains to let s — O to obtain the claim. [
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Now we prove the following “submartingale” version of (4.4).

THEOREM 4.12. Suppose that x = (xn)fjvzo is a nonnegative submartingale.
Then,

N 1/p
(4.8) (Z ||dxn||5) <277l .
n=0

PROOF. By the previous lemma, applied to a = x,—1 and b = dx,, we have
—1 _ _
Il = a1 15 = pT (2~ dxn) + 2277 | dxallh = 2277 ||dxy |

Summing over n completes the proof. [J

We turn our attention to the upper bound for ||by|,. We will exploit the non-
commutative good-A inequalities developed by Jiao et al. in [17, 18]. Let us briefly
recall the framework. Let (M, 7) be a von Neumann algebra equipped with some
filtration (M,,),>0. Suppose that g = (qn)ffzo is an adapted finite self-adjoint mar-
tingale, and r, s are self-adjoint operators. For any A > 0, consider the projec-
tions S* |, S5, ST, ..., Sk given by S* | =1, and S} = S* | I3 ) (S*_1gaS* )
forn=1,2,...,N.

DEFINITION 4.13. The triple (g, r, s) is said to satisfy the good-X\ testing con-
dition if the following two requirements are fulfilled:

(i) For all A > 0, we have

N N
Yo > (i = S)darS_1dai(Sy_y — ) < T((1 = S¥)r?).
n=0k=n+1

(i) For each 0 <n < N and any projection P € M,,,

t(Pdq’P) < t(Ps*P).

Let us stress here that we do not assume that r, s are M y-measurable. One of
the main results of [17] is the following.

THEOREM 4.14. If (q, r, s) satisfies the good-\ testing condition, then for any
p > 2,

12p

1/2
(1= 1+ 522 '

(4.9) lanllp <

(115 + ls113)

Equipped with the above statement, we will prove the following statement.
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THEOREM 4.15. Fix p > 2. Then, for any finite nonnegative submartingale
X = (Xp)n>0, we have

(4.10) Ibnllp < llanllp = Cpllxnllp,

where C, is of order O(p?) as p — oo.

PROOF. Fix p > 2. It suffices to show the second estimate in (4.10). We
start with an appropriate complication of the underlying von Neumann algebra
which will enable us to fit the assertion into the framework of good-A inequal-
ities. Let (€2, F,P) be a classical probability space, and let &g, €1, €2,..., &N
be a sequence of independent Rademacher variables. Consider the algebra N =
Mpyt2 @ L®(R2, F,P) ® M, where My, denotes the algebra of (N + 2) x
(N + 2) matrices with the standard trace. So, we may interpret N as the al-
gebra of (N + 2) x (N + 2) matrices, whose entries are random elements of
M. We equip N with the usual tensor trace v and the filtration (/\/’n)fl\’:0 =
Mpy12 Q@ L®(R, F1,P) ® Mn_1),/1V:0, where F;, stands for the o -field generated
by the variables g, €1, €2, ..., &,. Notice that we have used the algebra M,,_; on
the third factor (with the convention that M_; = My). Consider the operator

N
r=s=ej, ® 1 ®)C11v/2 + Z€n+2’n+2 ® 1 X |dxn|l/2
n=0
0 0 ... 0
0 |dxo|'? 0 0
=10 0 ldxi V% ... 0 :
0 0 0 . |dxy|V?
and the sequence g = (c],,)ff:0 given by
- 1/2
qn = Z(e’l,k+2 +er42,1) @ ® dak/
k=0
i 0 eodaé/z eldall/z 8,,da,i/2 o ... 0 ]
eoday> 0 0O ... 0 0 .. 0
erda;”> 0 0O ... 0 0 .. 0
| endal? 0 0 0 0 0
0 0 0 0 0 0
|0 0 0 0 0 ... 0]
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Of course ¢ is a martingale adapted to (Nn),]LV:O- This is due to the fact that the
sequence da is predictable. Let us verify that the triple (g, r, s) satisfies the good-
A testing condition. We have

dq,f = ((e1 k42 +€k+2,1) @&k @ a’a,i/z)2 =(e1,1 +exq2,k42) @1 ®day,

$0,
N N
DTN v((Sy_y — Sy)dqrS,_ dak( SH)
n=0k=n+1
N N
5”(2 > (Sh_y = Sy)dai(Sy 1—Sk))
n=0k=n+1

N N
=”<Z Y (S =S (e + e @ 1 ®dak)>

N N
:"(Z Z (52—1 - Sﬁ)((él,l +eki2.x42) ® 1 ®dxk)>.

n=0k=n+1

We split the latter expression into two parts:

(Z > (S e ®1 ®dxk)>

n=0k=n+1

N N
”(Z Z MN(ert24+2® 1 ® dxk))

N

<> (S = Sp)(en1 ® 1® (xn — xn)))

n=0
N k-1

+ v(Z Z Yekt2k+2®1® |dxk|)>
k=0n=0

N
< v((l — S%,)(él,l 1QxN+ ) e2k2®1® Ika|)>
k=0

= (1 - 55))
which is the condition (i). Concerning the assumption (ii), we check that for any
projection P € NV,

v(qu,%P) =1(P((e1,1 + en+2.n+2) ® 1 ®day)P)
=1(P((e1,1 + ent2.n+2) @ 1 @dx,)P) < ‘L'(PSZP),
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where in the second passage we have used the equality da,, = &,—1(dx,) (and the
fact that the third factor in NV, = My ® L®(R2, F,,, P) ® M,,_1 is the algebra
M, —1). So, the good-X testing condition holds true and therefore the inequality
(4.9) gives

24
(4.11) lgnll2p < P 2172

1-0+ L)z—zp)l/z

I71l2p-

However, we have qN >e1.1 ® 1 ® ay which implies ||qN||2p > |lan || p. Further-
more, we have

N 1/p
||r||%,,=<||xN||§+Z||dxn||§> :

n=0

By Theorem 4.12, the expression on the right does not exceed (1+ 20=2)1/P | xn || -
Putting all the above observations together, we get the desired estimate (4.10). [

We turn our attention to the estimate for the martingale part |[v||,. This is the
only missing part of the proof of Theorem 4.1.

THEOREM 4.16. We have |[un |l p < kpllxnll p, where kp is of order 0(p4) as
p —> 00.

PROOF. First apply Burkholder—Rosenthal inequality (see [23]) to obtain

1
lowllp < cp[}szv(v)u (Z ||dvn||l’> /p},
where ¢, is of order O(p) as p — oo. By the assumption (WDS) we have
Enm1(dv?) = Ea1((dyn — Eam1(@¥n))?)
< &nm1(dyy)
<&_1(dx?) = &1 (du?) +da?,

50, sy (1)° < sy ()* +sn(@)* and sy (W) p < llsw @l + llsw @)l p- In addition
the triangle inequality and (WDS) 4 (CDS) assumptions give that

N 1/p N l/p N l/p
(Z ||dvn||5) < (Z ||dun||§) + (Z ||dan||§) :
n=0 n=0 n=0

Combining the above observations, we obtain

N 1/p
[sv@), + (Z ||dvn||§)
n=0

1/p

N 1/p N
<|[snl, + (Z ||dun||§> +lsv@], + (Z ||dan||5>
n=0 n=0
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<épllunlly + (1 +272P)ayll,

<&pllanllpy + (Ep+14+2"72P)lay |,

with ¢, of order O(p). Here, in the second passage we have used the reverse
Burkholder/Rosenthal inequality (which gave the estimate for the terms involv-

ing u), the inequality
N 172
(%)
n=0

and Theorem 4.12 applied to the submartingale (an),]lvzo. Putting all the above facts
together and combining them with the estimate (4.10), we obtain the claim. [

< llanllp
14

(4.12) lsv@], =

PROOF OF THEOREM 4.1 FOR 2 < p < 0o. Combining Theorem 4.15 with
Theorem 4.16, we get the desired L? estimate between x and y:

Iynllp < cpllxnlip,
where ¢, is of order O(p*Hasp—>o0. O

We conclude with the following interesting questions:

REMARK 4.17. (i) Let us write the estimates of Lemma 4.3 and Theorem 4.15
in the language of noncommutative Doob’s inequality. We have shown that if x =
(xn)n>0 1s a nonnegative submartingale, then for 1 < p < oo we have

N
Z En—1(dxy)

n=0

=Cp

’

p

with C), = O(p?) as p — oo. Is this order optimal? This is not clear, since the
sequence dx above needs to be adapted and hence the estimate does not generalize
Doob’s inequality.

(i) We also have the following Burkholder/Rosenthal inequality of noncom-
mutative nonegative submartingales. Suppose that x = (x,),>0 i a nonnegative
submartingale. Then, for 2 < p < oo we have

1/p
!s/v(x)} (Z IIkaII”) <Cpllxnlps

where C), = O( p?) as p — oo. Indeed, from Theorem 4.12, it suffices to prove
that

lsn@)], < Cpllxnllp.
p

This can be verified by using the Burkholder/Rosenthal inequalities for noncom-
mutative martingales, (4.12) and (4.10). At the time of this writing, we do not know
if the order O(p?) as p — oo is optimal or not.
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