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Study of martingale spaces and martingale inequalities in view of real analysis
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In this stud¥, several fundamental properties of fractional integrals for
martingale have been proved. Especially, necessary and sufficient conditions for the boundedness of
the fractional integrals on martingale Morrey spaces have been obtained. Furthermore, necessary and
sufficient conditions for the boundedness of commutators of the fractional integrals and
multiplication operators have been proved.

In the process of the study, several definitions of fundamental spaces and operators have been
modified, new spaces for martingale have been provided.

Thus, this study has a remarkable contributions on analytic theory for martingales.
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