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Characterizations of function spaces that preserve some results on martingales
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I have studied some extensions of various martingale inequalities which hold

in well-known function spaces such as Lebesgue spaces L"p.

It is well known that weak-type inequalities for martingale transforms by uniformly bounded
predictable processes hold in L"p. It is also known that norm inequalities for the optional
projection and the predictable projection of a general process hold in L™p. Necessary and sufficient
conditions for these inequalities to remains valid when L™p is replaced by the weak spaces w-X of

Banach function spaces X.
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