PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 38, Fasc. 2 (2018), pp. 287-298
doi:10.19195/0208-4147.38.2.3

AN EQUIVALENT CHARACTERIZATION
OF WEAK BMO MARTINGALE SPACES

BY

DEJIAN ZHOU (CHANGSHA), WEIWEI LI (CHANGSHA), AND YONG JIAO™ (CHANGSHA)

Abstract. In this paper, we give an equivalent characterization of weak
BMO martingale spaces due to Ferenc Weisz (1998).

2010 AMS Mathematics Subject Classification: Primary: 60G42;
Secondary: 60G46.

Key words and phrases: Weak BMO space, martingale, John—
Nirenberg inequality.

1. INTRODUCTION

Let (2, F,P) be a complete probability space, and {F,, },>0 be an increasing
sequence of sub-c-algebras of F such that 7 = 0( Un>0 ]-'n). The expectation
operator and the conditional expectation operator relative to F,, are denoted by E
and E,,, respectively. A sequence f = (f,)n>0 of random variables such that f,, is
JFn-measurable is said to be a martingale if E(|f,,|) < oo and E,,(fn+1) = fr, for
every n > 0.

The study of the space BMO (Bounded Mean Oscillation) began with the es-
tablishment of the so-called John—Nirenberg theorem in [IT]. Basing mainly on the
duality and something else, the space BMO plays a remarkable role both in classi-
cal analysis and martingale theory. For example, BMO is a good space in operator
actions (see e.g. [14], Chapter 4). And the martingale space BMO,.(a) was first
introduced by Herz in [4] as the dual of H; (0 < p < 1) associated with the dyadic
filtration (see Example 1 below). With the help of atomic decomposition, Weisz
extended this result in [15] to a general case. Let 7 be the set of all stopping times
with respect to {F,, } ,>0. The martingale space BM O,.(«) ([16], p. 8; or [13]) for
1 <r < ooand « > 0is defined as

BMO () = {f = (fa)nz0 : [ flBr0,(a) < 00},
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where
1 fllBro, () = su;;IP’(v < 00) T f = i
ve

We present two well-known results (see [I6] or [13]). If 0 < p < 1 and o = 5 -1,
then BMOs(«) is the dual space of the Hardy space H. If the stochastic basis
{Fn}n>1is regular, then BMO,(a) = BMO;(«). And recently, Yi et al. proved
n [IR] that BMOpg(a) = BMO1(a), where o = 0 and F is a rearrangement
invariant Banach function space.

In the present paper, we consider a weak BMO martingale space. To char-
acterize the dual of the weak Hardy martingale space H ., Weisz in [[[7] first
introduced and studied the weak BMO martingale space. Let us recall the defini-
tion. We also refer the reader to [I2] and [T3] for some new results related to weak
BMO martingales spaces.

DEFINITION 1.1. Let 1 < r < oo,ar + 1 > 0. The space wBMO,(«a) is
defined as the set of all martingales f € L, with the norm

()Ot’f‘

I flwBAMO. (a f al d x < 00,

where
@) =2 s I =
veT:P(v<oo)<z
In the very recent paper [8], the generalized BMO martingale space is intro-
duced as the dual of Hardy—Lorentz martingale space. Strongly motivated by [R],
Definition 1.1, we introduce the following new weak BMO martingale space by
stopping time sequences.

DEFINITION 1.2. Let 1 < 7 < oo and a > 0. The weak BMO martingale
space wBM O, («) is defined by

wBMO,(a) ={f € L : || fllwBmo,(a) < 0},

where

= 2MP (g, < 00) VT f = |l
Kez

=su
HwaBMOT(a) p Supk 2kP(Vk < OO)]'—HX
and the supremum is taken over all stopping time sequences {vj}rez such that
2FP (1, < 00)1He € o

It is a very natural question: what is the relationship between wBMO, («)
and wBMO,(«)? The paper fully answers this question. Our main result can
be described as follows. We simply put wBMO = wBMO(0) and wBMO =
wBMO(0).
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THEOREM 1.1. Let 1 < r < oo and o > 0. If the stochastic basis {Fp }n>0
is regular, then
wBMO, (o) = wBMO, ()

with equivalent norms. In particular,
wBMQO, = wBMO,

with equivalent norms.

In this paper, the set of integers and the set of nonnegative integers are always
denoted by Z and N, respectively. We use C' to denote a positive constant which
may vary from line to line. The symbol C means the continuous embedding.

2. PRELIMINARIES
Firstly, we give the definition of Lorentz spaces. We denote by Ly(Q2, F,P),
or simply L(£2), the space of all measurable functions on (2, 7, P). For any f €
Ly(92), we define the distribution function of f by
As(f) =P({w e Q:|f(w)] >s}), s=0.
Moreover, denote by 1. (f) the decreasing rearrangement of f defined by

pe(f) =1inf{s > 0: A\s(f) <t}, t>0,

with the convention that inf () = co.

DEFINITION 2.1. Let 0 < p < oo and 0 < ¢ < oo. Then, the Lorentz space
L, 4(9) consists of measurable functions such that || f||,, , < oo, where

< 1 th /e
Hf“p,q = f (t /pﬂt(f)) 7 ’ 0< q < 00,
0

and

lpoo = sup tPu(f), q=oo,
0<t<oo

I1f

REMARK 2.1. We refer the reader to [?] for the following basic properties.
(1) If p = q, then Ly, (S2) becomes L, (S2).

(2) If0 < p1 <p2<o0and0 < q < oo, then || f|lp1,q < C|| fllps,q. where C
depends on p1, p2 and q. This is due to P(2) = 1.

(3) If0<p<ooand0 < q1 < q2 < 00, then || f||p.qg. < C| f
depends on q1, q2 and p.

p.q1» Where C
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Denote by M the set of all martingales f = (fy)n>0 relative to {F,}n>0
such that fy = 0. For f € M, denote its martingale difference by d,,f = f, —
fn—1 (n > 0, with the convention f_; = 0). Then the maximal function and the
conditional quadratic variation of a martingale f are respectively defined by

fo= s [fil, [*=sup|fal,
0<i<n n>0

snlf) = (S EaldifP)Y2 () = (3 Eealdif?) 2.
i=1 =1

Then we define martingale Hardy—Lorentz spaces as follows.

DEFINITION 2.2. Let 0 < p < oo and 0 < g < oo. Define
Hy o ={f e M| fllmy, = Ilf*
Hy oy ={f e M| fllmg, = ls(f)

If p = g, then the martingale Hardy—Lorentz spaces recover the martingale
Hardy spaces H; and H; (see [IA]).

Recall that the stochastic basis {F, },,>0 is said to be regular if there exists a
positive constant R > 0 such that

(21) fnngn—la vn>07

pa < oo},

pg < 00}

holds for all nonnegative martingales f = ( f,,),>0. Condition (Z) can be replaced
by several other equivalent conditions (see [14], Chapter 7). We refer the reader to
[IT4], p. 265, for examples for regular stochastic basis. Here, we give a special case.

EXAMPLE 2.1. Let ((0,1],F, 1) be a probability space such that y is the
Lebesgue measure and subalgebras {F,, },>0 are generated as follows:

i
Fn = a o-algebra generated by atoms < J 9t

27’1’2'rl:|’j20"”72n_1'

Then {F,, }»>0 is regular. And all martingales with respect to such {F, }, >0 are
called dyadic martingales.

The method of atomic decompositions plays an important role in martingale
theory (see, for example, [B]-[8], [I&], [IZ]). The atomic decompositions of Hardy—
Lorentz martingale spaces H,, , and martingale inequalities are given in [6] and [8].
We also mention that Hardy—Lorentz spaces with variable exponents were inves-
tigated very recently in [9] and [I0]. Let us first introduce the concept of an atom
(see [I6], p. 14).

DEFINITION 2.3. Let 0 < p < co and p < r < oo. A measurable function a
is called a (1, p, r)-atom (or (3, p,r)-atom) if there exists a stopping time v € T
such that a,, = E,,(a) = 0if v > n, and

Is(@)]l, (or[la*[l,) < P(v < oo) /717,
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REMARK 2.2. Let 0 <p<r<ooand 0 < q<r. Ifaisa (1,p,r)-atom,

then ||a| ms , < C. Choose p1,ps such that % =14 p%’ % =14 qil. By Holder’s
inequality, we have (v is the stopping time corresponding to the atom a)

lall g, = lls(@)Xy<octllpa < Clis(@)llrrlIX<octlprar

e}

< OB < o) =V2( [ 4907 x g ey dt) " < C.
0

Similarly, we have ||al| gz < C fora (3,p,r)-atom a. If p = g, then C' = 1.

The following result is from [K]. And the result about the Hardy space H;yq
follows from the combining of Theorem 3.3 and Lemma 5.1 in [R].

THEOREM 2.1. If f = (fn)nz0 € H,, for 0 < p < 00,0 < g < 00, then
there exist a sequence (a*)rez of (1,p, 00)-atoms and a positive number A sat-
isfying p, = A - 26P(v, < 00)Y/P (where vy, is the stopping time corresponding
to a¥) such that

(2.2) fn=> ppak ae., neN,
kezZ

and

{me e, < ClNF N,

Conversely, if the martingale f has the above decomposition, then f € Hy , and
[ fll s, ~ inf [[{px}]1,, where the infimum is taken over all the above decompo-
sitions.

Moreover, if the stochastic basis {Fy }n>0 is regular and if we replace H?

P,q’
(1, p, 00)-atoms by H ., (3, p, 00)-atoms, then the conclusions above still hold.

LEMMA 2.1 ([I], Lemma 1.2). Let 0 < p < oo and let the nonnegative se-
quence {3} be such that {2F 1.} € 19,0 < q < oo. Further, suppose the nonnega-
tive function ¢ satisfies the following property: there exists 0 < ¢ < min(1, q/p)
such that, given an arbitrary integer ko, we have ¢ < Yy, + 1y, , where 1y, and
Nk SALLSSY

ko—1
2PPP(yy, > 27)F < C Y (2P )P,

k=—o00

[o¢]
2R PPy, > 27) < C 37 (2% up)?.
k=ko

Then ¢ € Lyg and ||¢]lpq < CI{2" 1} |1,-
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3. A JOHN-NIRENBERG THEOREM

In this section, we prove a John—Nirenberg theorem when the stochastic basis
{Fn}n>o0 is regular. The main idea and method are similar to those of [8]. The
following lemma can be found in [8], [I6]. In fact, it follows from Theorem 7.14
in [5] and Corollary 5.13 in [I6].

LEMMA 3.1. Suppose that 0 < q < oo and the stochastic basis {Fp }n>0 is
regular.
If0 < p < oo, then H; , and H}, , are equivalent.

If1 < p < o0, then H;,q, H;q and Ly, 4 are all equivalent.

L, is not dense in L,, . This fact is mentioned in [[7], p. 143 (see also [2],
Remark 1.4.14). Hence, to describe the duality, we need the following definition
from [[2], Remark 1.7.

DEFINITION 3.1. Let a measurable set Ay C 2 satisfy P(A) —0 as k— oo.

Define £,  as the set of all f € L,, », having the absolute continuous quasi-norm
defined by

Lpoo={f€Lpo: klingo | fxayllpoo =0}

L, ~ is a closed subspace of L, o, and L, C £, oo C Ly « (see [7]). Now we
define
Hp oo = {f = (fa)nz0:s(f) € Lpoo},

which is a closed subspace of H,, .. Similarly, we define H; .

REMARK 3.1. (1) According to [[1], Remark 2.2, we can conclude that HS =
Ly is dense in H .

(2) If the stochastic basis {Fy }n>0 is regular, then, by the same argument of
Remark 2.2 in [1], Lo is dense in H, .

LEMMA 3.2. Let 0 < p < 1. If the stochastic basis {F, }n>o is regular, then

1
(Hp00)" =wBMO: (), a= P 1.

Proof. Let g € wBMO;(«). Define

Then, by Theorem 11, we find that (v, is the stopping time corresponding to the
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atom a” for every k € Z)

|6 (NI < X |uklE(a"(g — ™)) < X lunllla®llcllg — g™ [

kEZ kEZ
<C Y el (@) *lloollg — 9711
keZ
<C Y unlP(v < 00)~HP|lg — g1
kEZ
=C-AY 29— g™
kez

By the definition of || - ||.,Bar0, (a)> We Obtain

[64(f)] < C - Asup 25 P(vy, < 00)?|gllwBri0s ()
< Clfllas Nallwsro; (@)-

Since the stochastic basis {F, }n>0 is regular, Lo, is dense in Hp oo (see Re-
mark B71(2)). Then ¢, can be uniquely extended to be a continuous linear func-
tional on Hj, .

Conversely, let ¢ € (H,, )*. Since Ly is dense in H, ., (see Remark BT(2)),
there exists g € Lo C L; such that

o(f) =E(fg), [ € L.

Let {1 }xez be a stopping time sequence satisfying {2FP(v, < oo)l/p}kez € lso
and let

1
hy, = sign(g — g**), d* = §(hk — hF)P(v < 00) 1P,

Then a” is a (3, p, 0o)-atom. Let fV = Zév:_zv 2kH1P(1y, < 00)/Pak, where N
is an arbitrary nonnegative integer. By Theorem D1, we have [V € H oo and

1 . < CSI;p 2"P (v < 00)V/P.

Consequently,

N N N
S Mg —g*li= Y 2"E(hi(g—g™)) = 3 2YE((hi — hi¥)g)
k=—N k=—N k=—N

=E(fNg) = o(fN) < 1V a9l
< C'sup ZkP(Vk < 00)1/p||¢H-
k
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Thus we have
N k v
22 lg =gk
= < Ol

supy, 2FP(vy, < 00)/P

This implies |9l Br10, (o) < C||@||. The proof is complete. =

LEMMA 3.3. Let 0 < p < 1, 1 < r < oc. If the stochastic basis {Fy, }n>0 is

regular, then

(Hpo0)* =wBMO,(a), a= ; -1

Proof. By Holder’s inequality, we have || f||.wB110, (o) < | fllwBMO, (o) fOr
any f € wBMO,(«a).Let g € wBMO,(a)) C L,. We define

¢q(f) =E(fg), Vf €Ly
Then, by Lemma B, we have

69 ()| < Cllf g Nllwero @) < Clfllmg N9lwsrio. @)-

It follows from Remark B1(2) that L, is dense in H;’OO. Thus ¢4 can be uniquely
extended to be a continuous linear functional on H, .

Conversely, if ¢ € (H}, )", by Doob’s maximal inequality, we have L, =
H . CHy . Then (H} )" C (L))" = Ly. Thus there exists g € L, such that

¢(f):¢g(f):E(fg)a VfeLpy.

Let {11, }rez be a stopping time sequence such that {2FP(v), < 00)/P} ez € loo
and N be an arbitrary nonnegative integer. Let

_|g — g”*| " 'sign(g — ¢"*)

N
Hg _ gukHr—l s f= Z ZkIP)(l/k: < OO)l/r (hk — hgk)

k=—N

R,

For an arbitrary integer kg which satisfies —N < kg < NV (forkg < —N,letG =0
and H = f;for kg > N,let H =0and G = f), let

f=G+H,

where
ko—1

G= Y 2"P( < 00)¥" (), — )
k=—N

and

N
H=Y 2"P(vy < 00)¥" (), — ).
k=ko

Probability and Mathematical Statistics 38, z. 2, 2018
© for this edition by CNS



Weak BMO martingale spaces 295

Obviously, ||hk|l» = 1, and ||G||,» < 2 ZIZ():_}N 2FP (1, < 00)'/"". By the sublin-
earity of the maximal operator x, we have f* < G* + H*.Lete = p/r’ (0<e<1).
By Doob’s maximal inequality, we have

1

o o ! 1 /
P(G* > 2%) < o’ 1G™ 7 < CwHGH:/
1 ko—1 . n -
T
k=—N

On the other hand, {H* > 0} C UlcN:k:o{’/k < oo}. Then, for each 0 < e < 1, we
have

N
okoeP ([ > 2k0) < 2REPP(H* > 0) < 2M0%P 3T P(1, < 00)

k=ko
N N
<Y 2RPP(y < 0) = Y (2MP(yy < oo)l/p)117
k=ko k=ko
< ) (2I“IE”(V;€ < oo)l/p)p.

k=ko

By Lemma IZT, we have f* € Ly, o0 and || f*[|p.co < C|[{2FP(vg < 00)"PYiczlli. -
Thus, f € H, ., and

17185 < Csup2Plyy < o).

Consequently,
N N )
> 2Py <00)' VT lg = g%l = X 2"P(u < 00) " E(hi(g — 9™))
k=—N k=—N
N /
= Y 2"P(uy, < c0)V"E((hy, — h}*)g)
k=—N

=E(fg) = o(f) <fllm;, el
< Csup 2PP(vy, < 00) /P,
k

Thus we obtain

N
= 2B(yy < 00)1 V7 lg — g,
k=—N

< Cllell-

supy, 2FP(vy, < 00)/P

Taking N — oo and the supremum over all stopping time sequences satisfying
{2"P(vy < 00)P}iez € loo, we get |lglluprio, (@) < Cllel. =
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Now we formulate the weak version of the John—Nirenberg theorem, which
directly follows from Lemmas B2 and B3.

THEOREM 3.1. Let o > 0 and 1 < r < oo. If the stochastic basis {Fp}n>0
is regular, then

wBMO,(a) = wBMO;(«)
with equivalent norms.

According to Lemma B, Lemma holds if we replace Hj, ., by H; ..
Without regularity of stochastic basis {F,, }»>0, we also get a duality result.

PROPOSITION 3.1. Let 0 < p < 1. Then (Hf,’oo)* = wBMOs(«) with « =
1/p—1.

Proof. Notethat Hj = Lg is dense in H,, ., by Remark BI(1). The first part
of the proof is similar to that of Lemma B2, and the converse part is similar to that
of Lemma B3 with r = 2. We omit the proof. m

4. PROOF OF THE MAIN THEOREM

In this section we complete the proof of Theorem [1l.
Let H;’OO be the H, ,, closure of HZ . Since H5, C H3 = Lo, using Re-

,O0
S

mark BI(1), we have H, ., C M3 .. Then (H3 )" C (H, )"

LEMMA 4.1 ([I'Z], Corollary 6). Let 0 < p < 2. Then the dual space ofF;OO
is wWBMO3(ao) withoo = 1/p — 1.

LEMMA 4.2 ([I'7], Corollary 8). Suppose that the stochastic basis {F}n>0
is regular and 1 < r < oo. If ar + 1 > 0 for a fixed o, then

wBMO,(a)) = wBMOs ()
with equivalent norms.
THEOREM 4.1. Suppose that o > 0. Then
wBMOs(a) = wBMOo(cv)

with equivalent norms.

Proof. Letp = 14%04 Since (H; )" C (F;OO)*, it follows from Proposi-

tion Bl and Lemma BTl that
wBMO3(a) C wBMOz(a).

To obtain
wBMOs(a) D wBMOz(a),
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we shall show that

CllfllwsMmOs(a) = I flwBr0s(a)

for any f € wBMQOy(«). Suppose that {vy }rez is an arbitrary stopping time se-
quence such that {2FP(vy, < 00)/P}rez € loo. Let

B = sup 2FP (1, < 00)'/P.
k
We can claim that

> t2(B727) < O flwsrmos(a)-

k=—o0

To this end, let Cj, = B27*P. Then, for any = € (Cj1, Cy), we have

C/ifiati(ckﬂ) < xl/“ati(x) < C;/Hati(Ck).

We refer to [I'7], p. 144, for a more general case of the inequalities above. Hence,

ootQ 00 C, t? ) %)
f a = ¥ f x> (1 ,2—p)2—p(1/2+a) 3 ti(sz—kp)'

k=—00 Cj41 k=—o0
On the other hand, since BP27*P > P(v,, < oo) for all k, we have

o) [e'e) 2](: BP9~ kp 1/2 _ fyg

Z ti(Bp2—kp Z ( ) Hf / HQ

k=—o00 k=—00 B
S i 25 P(vg, < 00)'2|If = 752
Z B .

k=—o00

By the definition of wBMOs(«), we complete the proof. m

REMARK 4.1. If one proves the dual space of Hy, oo is WBMO(c), then The-
orem Bl holds. If one shows Hp ., = = H’ _, then Proposition Bl implies Theo-

;007
rem Bl. We leave the proofs to the interested reader.

Now we are ready to prove the main result of the paper.
Proof of TheoremI. It directly follows from Theorems BT and Bl

and Lemma . =
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