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Independent functions and the geometry of Banach spaces
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Abstract. The main objective of this survey is to present the ‘state of
the art’ of those parts of the theory of independent functions which are
related to the geometry of function spaces. The ‘size’ of a sum of inde-
pendent functions is estimated in terms of classical moments and also in
terms of general symmetric function norms. The exposition is centred on
the Rosenthal inequalities and their various generalizations and sharp con-
ditions under which the latter hold. The crucial tool here is the recently
developed construction of the Kruglov operator. The survey also provides
a number of applications to the geometry of Banach spaces. In particu-
lar, variants of the classical Khintchine-Maurey inequalities, isomorphisms
between symmetric spaces on a finite interval and on the semi-axis, and
a description of the class of symmetric spaces with any sequence of symmet-
rically and identically distributed independent random variables spanning
a Hilbert subspace are considered.
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1. Introduction

Sequences of independent functions are studied in probability theory as well as in
functional analysis and the theory of functions. The main objective of this survey
is to present the ‘state of the art’ of those parts of their theory which are related
to the geometry of function (mostly, symmetric) spaces. The exposition is centred
on the description of subspaces generated by sequences of independent functions
in spaces of measurable functions. The pioneering work here is the paper [1] by
Rosenthal containing remarkable inequalities making it possible to describe isomor-
phic types of such subspaces in L,-spaces. Two thematically close survey articles
published earlier in this journal ought to be mentioned. The first [2], written by
Gaposhkin in 1966, focussed on the function-theoretic properties of sequences of
independent as well as weakly dependent (lacunary) systems of functions (conver-
gence and absolute convergence, integrability, limit theorems, the law of the iterated
logarithm, and so on). The second survey [3], written much later by Peshkir and
Shiryaev, is devoted to the simplest and yet very important system of independent
functions, the Rademacher system, and to the question of whether its properties
can be carried over to general martingale systems. We also remark that the behav-
ior of this system in symmetric function spaces is also the subject of the recent
publication [4].

The survey will mostly be connected with the following problem: suppose that
{fx}32 is a sequence of independent random variables (r.v.’s) on some probability
space. It is required to somehow estimate the ‘size’ of the sums S, = ZZ:1 fx
(n=1,2,...). In the case when the sequence {fi}7>, consists of identically dis-
tributed r.v.’s with mean zero and finite variance o2 > 0, this problem, of course,
goes back to the foundations of probability theory. It has been known for quite
some time that under these conditions the asymptotic value of the probabilities
P{S./(cy/n) > 7} as n — oo is the standard Gaussian distribution. A vast num-
ber of articles and monographs (see any sufficiently detailed course in probability
theory) have been devoted to generalizations and specializations of this fundamen-
tal fact. Our approach is different: we are interested in the approximate rather than
the asymptotic solution of this problem. In this approach the ‘measure’ of |S,| is
not the ‘tail’ distribution of the sum, that is, the quantity P{|S,| > 7} (estimates
of which are contained in any number of publications), but the norm [|.S,,||x in this
or that function space X.
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First and foremost, of course, information on the classical moments [|S,]|, =

(E\Sn|”)l/ P (p > 0) of the sums is especially important from this viewpoint. In
this connection, the problem arises of finding a quantity A, (as simple as possible)
such that for some constant C' > 0

CA, <||Sull, < CA, (p>0).

This question will be at the centre of our attention in the first part of the survey
(§ 3).

The difference between the behavior of sums of independent functions in the
spaces L, with finite p and in L, is well known. Moreover, the phenomena occur-
ring cannot be properly explained if we stay ‘inside’ the L,-scale, but they can be
explained if we go outside that scale and consider general symmetric function spaces.
This will be discussed in the second and main part of the survey (§§4-6). We shall
be mainly interested in generalizations of the Rosenthal inequalities (see §3.1), and
in the boundaries of their extension to symmetric spaces. As we shall see below,
the latter is directly related to the possibility of comparing sums of independent
and disjointly supported functions. The centrepiece here is the construction of the
so-called Kruglov operator, which was introduced by the authors and which has
its roots in the (so-called) Kruglov property introduced for symmetric spaces by
M. Sh. Braverman. This approach has made it possible to use the many advan-
tages of the operator setting, for example, interpolation of operators. In the third
and last part of the survey (§§7-10), applications to the geometry of symmetric
spaces are considered. In particular, a characterization of symmetric spaces for
which a version of the Khintchine inequality holds, together with the most general
sufficient conditions to date under which symmetric spaces on [0, 1] and (0, c0) are
isomorphic to each other are given in terms of properties of the Kruglov operator,
and a number of other problems are resolved.

We mention two more important lines of inquiry, directly relevant to the present
survey but not included for lack of space. The first direction is sufficiently well
reflected in the paper [5], where a direct connection is established between the
boundedness of the Kruglov operator and that of the operators generated by ran-
dom permutations, which in a natural way describes the well-known inequalities due
to Kwapien and Schiitt [6], [7]. The second direction concerns non-commutative
probability theory, where independent measurable functions are replaced by cor-
responding sequences of operators. We refer the reader to the paper [8], where
non-commutative Rosenthal inequalities are obtained. In the authors’ opinion the
reference lists in [5] and [8] give a good account of the development of these direc-
tions.

Here we explain the most important classical results, which were the stimulus
for subsequent investigations. In 1923 A. Ya. Khintchine proved in the paper “Uber
dyadische Briiche” [9] his famous inequalities, which we cite in the form common
in the theory of functions, using the Rademacher functions r,(t) = sgnsin 2"t,
0<t<1 (neN).
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Theorem 1 (Khintchine inequalities). For any 0 < p < oo there are constants
A, >0 and B, > 0 such that for any n € N and any a = (ar)p_, € R”

n
E arTk
k=1

Apllallz < < Byllallz, (1)

p

where as usual, || f||, is the norm in the space Ly[0,1] and ||af2 = (3 |ak|2)1/2.
Moreover, B, < \/p (p>1) and B, ~ \/p/e as p — oc.

This shows that the L,-norms of polynomials in the Rademacher system are
equivalent to the f3-norms of their sequences of coefficients. From the viewpoint of
the geometry of Banach space this means that the Rademacher system is equivalent
in L,[0,1] (0 < p < c0) to the canonical basis in ¢3. The classical proof of The-
orem 1 may be found in the monograph [10] (§4.5) or in the very beginning of
the survey [3]. The Marcinkiewicz—Zygmund inequalities [11] are generalizations
of the Khintchine inequalities. They were published in 1937 (it was proved later
that under the assumptions of the following theorem a system of independent func-
tions is even equivalent in distribution to the Rademacher system; [4], Theorem 8.4
and Corollary 8.3).

Theorem 2 (Marcinkiewicz-Zygmund inequalities). Let {fz}7°, be a system of
independent functions on [0, 1] satisfying the conditions

1
Ifills =1, [ felloo < M, /Ofka)dt:o (ke N). 2)

Then for any p > 1 there exists a constant Cirp, > 0 depending only on M and p
such that for any n € N and any a = (ax)}_, € R”

n
Cripllalls < || D axfe|| < Cupllallz. (3)
k=1

p

The preceding theorem is a simple consequence of an exponential estimate for
the distributions of polynomials in a system of independent functions satisfying the
conditions (2). This estimate was proved in [11] (see also [12], Theorem 2.5).

Theorem 3. If a system of independent functions {fi}3, satisfies the conditions
(2), then for any n € N, ax € R, and 7 >0

A{t €0,1]:

Zakfk(t)’ > ’7'”(1”2} < 26_72/(4M2). (4)
k=1

We note that estimates for distributions of sums of independent functions sim-
ilar to (4) were proved by Kolmogorov well before, in 1929 [13]. Moreover, in
contrast to the previous results, the latter hold not just for systems of uniformly
bounded functions.
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Theorem 4 (Kolmogorov inequalities). Let {fx}32, be a system of bounded inde-
pendent r.v.’s such that Efy =0 (k=1,2,...). Let

)

mi = fillso, Moo= max m, be=Eff, B.=) b
k=1

Then for anyn € N and 7 > 0

n

)\{t €[0,1]: > fult) > T} e TUBR) fr >

k=1

and

- 2 B,
)\{t €[0,1]: > fult) > 7'} e T/UB g T

k=1

Later, in 1959, Prokhorov [14] proved the following remarkable strengthening of
these inequalities.

Theorem 5 (Prokhorov inequality). Let the conditions of the preceding theorem
hold. Then with the same notation,

- t tM,,
< - i .
)\{ ,;Zl fr > t} < exp( 5L, arcsinh 2Bn>

2. Definitions, notation, and preliminaries

Let (7,3, 1) be a space with a o-finite measure p defined on a o-algebra ¥ of
subsets of the set T'. The set of all almost everywhere finite real-valued functions
(equivalence classes) on T' with the natural algebraic operations and the topology of
convergence with respect to the measure p on sets of finite measure is a linear topo-
logical space denoted by S(T, X, ). As usual, functions that coincide almost every-
where are identified. The notation x < y (z,y € S(T, X%, 1)) means that z(t) < y(¢)
for almost all ¢ € T'. Further, we will be mostly interested in the cases when T is
either the closed interval [0, 1] with the Lebesgue measure A, or the n-dimensional
cube [0,1]" (n € N), or the infinite dimensional cube [0,1]> with the measures
[T5—; Ax and [];—; Ak, respectively (), is the Lebesgue measure on [0,1]), or the
semi-axis (0, 00) with the Lebesgue measure. In all cases except the last, we obtain
probability spaces which are isomorphic to each other. So, for example, in the case
of [0,1] and [0, 1]™ this means that there exists a measure-preserving transforma-
tion ¢ which acts from [0, 1] onto [0,1]™. In these cases the space S(T,%, p) will
be denoted by S(0,1), S([0,1]™), S([0,1]>°), and S(0, c0), respectively. Below we
denote by xp(t) the characteristic function of a set B, that is, xg(t) =1if ¢t € B,
and xp(t) =01if ¢t ¢ B.

This survey deals mainly with sequences of independent functions considered in
symmetric (rearrangement invariant) spaces on [0,1] and (0,00). Only the most
elementary facts from probability theory will be needed below.
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Definition 1. A set {f;}}_; of random variables (r.v.’s) defined on a probability
space (€, 3, P) is said to be independent if for any intervals Iy in R

PlweQ: fylw)ely, k=1,...,n} = ﬁP{weQ:fk(w)GIk}.
k=1

A sequence {fir}32, of r.v.’s is said to be independent if for each n € N the set
{fx}7—; is independent.

We recall that an r.v. f is said to be symmetrically distributed if the r.v.’s f
and — f are identically distributed. As is traditional in probability theory, we shall
denote by Fy(z) the distribution function and by 6;(¢) the characteristic function
of an r.v. f, that is, 07(t) = [ €"® d.Fs(x).

Let (2,%,P) be a probability space, and let f be an integrable r.v. defined on
this space. If R is a o-subalgebra of the o-algebra >, then there exists a unique
(up to a set of measure zero) SR-measurable and integrable r.v. Ex f which satisfies

the following equality for every B € fA:

/ f(w) dP(w) = / Enf(w) dP(w) (5)
B B

([15], Theorem 1.1). The random variable Ex f is called the conditional expectation
of f with respect to the o-algebra Q. In addition, as usual, Ef = [, f(w) dP(w).

Concepts and results from the theory of symmetric spaces will be intensively
used throughout. Therefore, we focus more on this theory, restricting it mostly to
function spaces defined on [0, 1] (see details in the monographs [16]—[18]).

Let J = [0,1] or (0,00). For a function z = x(t) € S(J), = > 0, we consider
the usual distribution function from the theory of functions: n,(7) := AM{t € J :
xz(t) > 7} (v > 0). It is non-negative, non-increasing, and right continuous.
Non-negative functions x,y € S(J) are said to be equimeasurable if ny (1) = n,(7)
(7 > 0). In particular, any function z € S(J) with = > 0 is equimeasurable with
its non-increasing and left-continuous rearrangement

z*(t) :=1inf{r = 0: ny(7) < t} (teld).

For an arbitrary z(t) € S(J) let 2*(t) denote the rearrangement of the function
|z ()]

Definition 2. A Banach function space X C S(J) is called a symmetric space if:
1) from the conditions that € X, y € S(J), and |y(¢)| < |=(t)| almost everywhere

it follows that y € X and [ly||y < [|z[x; 2) from the conditions that z € X,
y € S(J), and |z(t)| and |y(¢)| are equimeasurable it follows that y € X and |y, =
[E

Any symmetric space X on J is linearly and continuously embedded in the
Hausdorft linear topological space S(J) ([19], Theorem 4.3.1). This means that if
lzn, — z||lx — 0 (xn,z € X), then x,, — = with respect to the measure A on sets
of finite measure in J. If X and Y are Banach spaces, then the notation X C Y
throughout means that X is linearly and continuously embedded in Y; in particular,
for some constant C' > 0 and all z € X we have ||z|ly < C||z|x. Without loss of
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generality, we shall assume that |[x[,1jl|x = 1. In this case, it is not difficult to
check ([16], Theorem 2.4.1) that for an arbitrary symmetric space X on [0, 1] the
following holds: Lo, C X C Ly, ||z|lx < |||z, (# € L), and ||z]|z, < ||z|x
(x € X). We shall often use the following statement.

Proposition 1 ([16], Corollary 2.4.2). Suppose that X is a symmetric space on J,
x € X, and y € S(J). If for some constant C > 0 and all 7 > 0 the inequality
Ny (T) < Cniy (1) holds, then y € X and ||y||x < max{l,C}|z|x.

If X is a symmetric space on J, then the dual (or Kéthe dual) space X ™ consists
of all y € S(J) such that

ol = sup{ [ stmorar: falx <1} < o

The space X* is also symmetric. It is isometrically embedded in the conjugate
space X*, and X* = X* if and only if X is separable. Any symmetric space
X is continuously embedded in its second dual space, which we denote by X**.
A symmetric space X has the Fatou property (or is said to be mazimal) if from the
conditions z, € X (n=1,2,...), sup,_; . [|#nllx < oo, z € S(J), and z,, — z
almost everywhere on J it follows that z € X and ||z|x < liminf, . ||zn]x. If
a symmetric space X has the analogous property under the additional condition
that x € X, then we say that X has an order-semicontinuous norm. A norm
on X is order-semicontinuous if and only if X is embedded in X** isometrically
([19], Theorem 6.1.6). The space X has the Fatou property if and only if its
natural embedding into X** is a surjective isometry ([19], Theorem 6.1.7). If
a symmetric space has the Fatou property or it is separable, then its norm is
order-semicontinuous.

Let us consider examples of symmetric spaces. First is the space L, (1 < p < 00),

with
/p
(/ | (t |pdt) , 1<p< o,
Iz, =

esssup |z(t) p = 00,
te[0,1]

and also its generalization, the family of L, ,-spaces (1 < p < 00, 1 < ¢ < 0),

with Y
1 q
dt
p A [ @rorg] T <o
x|, = 0
P ess Sup(tl/px*(t)), q = oo,
te[0,1]
which play an important role in the interpolation theory of operators. Although the
functional ||x||p . is not bubadditive it is equivalent to the norm [|z||}, , = [[2**||5.q
where z* =3 fo s)ds. Tt is not difficult to check ([16], Lemma 2.6.5) that

Lyq C Lp,q2 ifl1<qr g qz < o0, and that Ly, = L.

Another natural generalization of Ly-spaces is given by the Orlicz spaces [20]. If
M (u) is an Orlicz function, that is, an increasing convex function on [0, c0) with
M (0) = 0, then the Orlicz space Lys consists of all z € S(0, 1) such that there exists

a u > 0 for which fol M(|z(t)|/u)dt < 1. As a norm in this space we will use the
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Luzemburg norm ||z||1,, = infu, where the infimum is taken over all u such that
the last inequality holds. The so-called exponential Orlicz spaces are of particular
interest for us. It is easy to check that every function

1/p] Lp
Np(t) =€ =3 7 (0<p<1) and Ny(t):=e
k=0

tP

-1 (p=1)

is an Orlicz function on [0, 00) (below, [z] denotes the integer part of a number z).
The corresponding Orlicz space Ly, is frequently denoted by exp L. In addition,
we set exp Loo := Lo

Recall that a non-negative function ¢(t) on [0,1] is said to be quasi-concave if
©(0) = 0, o(t) is increasing, and ¢(t)/t is decreasing. In particular, any non-
negative increasing function ¢(t) concave on [0,1] and satisfying #(0) = 0 is
quasi-concave ([16], §2.1, p. 49). On the other hand, any quasi-concave function
@(t) is equivalent to its least concave majorant B(t) ([16], Theorem 2.1.1); more
precisely, B(t)/2 < p(t) < B(t) (0< 1< 1).

An important role below is played by the set ¥ of all functions ¢(¢) that are
quasi-concave on [0, 1] and satisfy the conditions ¢(0) = 9 (+0) = 0 and ¥(1) = 1.
If » € W, then the Lorentz space Ay and the Marcinkiewicz space M, consist of
all measurable functions z(t) on [0, 1] satisfying

1 t

llzlla, = / z*(t)d(t) <oo and |z, = sup L/ z*(s)ds < o0,

0 v o<1 ¥(t) Jo
respectively.

By X, we shall denote the separable part of a symmetric space X, that is, the
closure of L, in X. We note that X, is also a separable symmetric space if X # Lo,
([16], Lemma 2.4.4). In particular, the space (My)o can be described as the set of
all functions = € My such that lim, o4 ﬁ fot x*(s)ds = 0. It is not difficult to

show that (X**), = X, for any symmetric space X.

The space Ay is separable and has the Fatou property, (My), is separable but
does not have the Fatou property, whereas the space M, has the Fatou prop-
erty but is not separable. The following duality relations hold: (Ay)* = M,y
and (My)* = ((My)o)* = Ay ([16], Theorems 2.5.2 and 2.5.4).

An important characteristic of a symmetric space X is its fundamental function
¢x () = lIx0,9)llx (0<s<1). In particular,

br,,(s) =57 (1<qg<o0),

r,(s) = B(s), and ar,(s) = B(s), where F(s) = —

o(s)

For every symmetric space X the function ¢x is quasi-concave on [0, 1] ([16], The-
orem 2.4.7), and if ¢ is the fundamental function of a symmetric space X, then
Ay C X C M ([16], Theorems 2.5.5 and 2.5.7).

In any symmetric space X on [0, 1] the dilation operator

orx(t) == .Z'(t)X[O,min{l,'r}] (t) (r>0)

T
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is continuous and ||o,||x—x < max{1,7} ([16], Theorem 2.4.5). Using this opera-
tor, we can define the lower and upper Boyd indices of a space X as follows:

1 |
ax = lim 7nHUTHXﬁX and f[x:= lim DHUT”X—’ﬁ .
T—0+ InT T—+00 InT

From the above estimate of the norm of the dilation operator it follows that always
0 < ax < Bx < 1. In particular, ay, , = 1, , = 1/p, and the Boyd indices of the
Lorentz and Marcinkiewicz spaces coincide with the corresponding dilation indices
of their fundamental function ([16], Chap. 11, §2, p. 102).

Further, we shall also need the notion of a symmetric space of random variables
(r.v.’s) defined on a probability space (2,3, P). Namely, if X is a symmetric space
on [0,1], then the corresponding space X () := X (€, %, P) consists of all r.v.’s
[+ — Rsuch that f* € X, and || f||x ) := [|f*||x. Here as above,

[f@)=inf{r > 0:PlweQ:|f(w)]>7} <t} (0<t<1).

If the space (2, X, P) is isomorphic to the interval [0, 1] equipped with the Lebesgue
measure, then we can (and shall) identify the symmetric spaces X () and X.

The concepts and methods of the interpolation theory of operators will play an
important role below. A system X = (X0, X1) of two Banach spaces Xy and X; is
called a Banach couple if both are linearly and continuously embedded in the same
Hausdorff linear topological space. For a Banach couple we can define the intersec-
tion Xy N X7 and the sum Xy + X7 as Banach spaces with the norms

[l x0nx, = max{l|z]x,, =]l x, }

and
2] x4+ x, = inf{||zollx, + [|21]lx, : £ = 20 + 21, z; € X, i =0,1}

respectively. For example, any two symmetric spaces Xy and X3 on J (J = [0, 1]
or J = (0,00)) form a Banach couple, since X; C S(J) (i =0,1).

We say that a Banach space X is an interpolation space with respect to a Banach
couple (Xp, X7) (written X € Int(Xo, X)) if XoN X3 C X C Xo + X; and for
every linear operator T which is bounded on X and on X; we have T: X — X. In
this case, by the closed graph theorem, there exists a constant C' > 0 such that for
any T: X; — X; (i =0,1) we have [Ty, x < Cmax;—0,1 [T x, ., If the last
inequality holds with C' = 1, then X is called an interpolation space with constant 1.
In particular, by the classical Riesz—Thorin theorem ([21], Theorem 1.1.1), L, is an
interpolation space with constant 1 with respect to the couple (L,,, Lp,) for any
I1<po<p<p1<oo.

One of the most important ways to construct interpolation spaces is to use the
Peetre A -functional defined on a Banach couple (Xo, X7) as follows:

%(Ll’;Xo,Xl) = inf{||x0||X0 +t||(E1||X1 X=X +£L’1,£L'i S X2}7

where x € Xg+ X7 and ¢ > 0. One can easily show that for any Banach couple
H (t,x; Xo, X1) is a continuous non-negative increasing concave function of the
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variable ¢ > 0 for a fixed z € Xo + X7 ([21], Lemma 3.1.1). If Xy C X; and
Izllx, < [lzllx, (z € Xo) (Xi C Xo and |[z[|x, < [[z]lx, (z € X1), respectively),
then 2 (t,x; Xo, X1) = t||z||x, for 0 <t <1 (F(t,x; Xo, X1) = ||z||x, for t > 1,
respectively).

Non-negative functions f(t) and g(t) are said to be equivalent on the set T'(we
write: f < g (t € T)) if for some constant C > 0 and all t € T we have C~1f(t) <
g(t) < Cf(t).

Sometimes the J#-functional admits a quite simple equivalent expression. In
particular, for an arbitrary space with a o-finite measure and for any p > 1

L) = : <x*<s>>pds)l/p (t > 0),

0

with equivalence constants not depending on x € L, + Lo, and t > 0 (for p =1, we
can replace this equivalence with equality).

Further, if F' is a Banach lattice of two-sided real sequences, then for uy, > 0 (k =
0,+1,+2,...) we denote by F(uy) the weighted space consisting of all sequences
a = (ar)7_. such that the norm |la||p(y,) = [[(apur)||F is finite. Assume
that F D floo Nls(27%). If (Xo,X;) is an arbitrary Banach couple, then the
space (XO,Xl)‘;,f of the real & -method consists of all x € Xy + X; such that
(A (2%, 2; Xo, X1))x € F, with the norm ||z := ||(# (2%, 2; X0, X1))&||F. One can
easily check that (X, Xl)}f? is an interpolation space with respect to the couple
(X0, X1) with constant 1 [22]. In the special case when F = £,(27%%) (0 <6 < 1,
1 < p < o), we obtain the classical spaces (X, X1)g,p, whose properties are pre-
sented in detail in the monograph [21].

The importance of the real method of interpolation stems, in particular, from
the fact that for a sufficiently large class of Banach couples it gives all interpolation
spaces. A Banach couple X = (Xo, X1) is said to be JZ -monotone (or a Calderdn—
Mityagin couple) if the inequality

Ji/(lf,y;Xo,Xl) < f%/(t,x;Xle) (t > 0)

for some z € Xo+ X; and y € Xy + X7 implies that there exists an operator U
bounded on X and on X7 such that y = Uz. In view of the Brudnyi-Krugljak the-
orem, which is one of the main results in interpolation theory ([22], Theorem 15.1),
any interpolation space X with respect to a J#-monotone couple (Xg, X1) can be
represented as X = (X, X1)7 for some Banach lattice F.

The second name for a J#-monotone couple comes from the fact that the first
result in this direction was the theorem, proved independently and almost simul-
taneously by Calderén [23] and Mityagin [24], that the Banach couple (L, L)
is J#-monotone. Below we shall assume that a symmetric space X on [0, 1] is an
interpolation space with respect to this couple with constant 1. In view of the
Calderon—Mityagin theorem this is equivalent to the following condition: if x € X,
y € Ly, and y < z, then y € X and |y|lx < ||z]x, where y < = denotes the
Hardy-Littlewood semi-ordering, which means that fot y*(s)ds < f(f x*(s)ds for
all 0 <t < 1. The class of such spaces is quite extensive: it includes all spaces
with the Fatou property and all separable spaces, in particular, Orlicz, Lorentz,
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and Marcinkiewicz spaces. In view of [17], Theorem 2.a.4, the conditional expec-
tation operator Eg corresponding to a o-subalgebra % of some probability space
is bounded on L; and on L., with constant 1. Therefore, the following statement
holds, and it will be used often below.

Proposition 2. Fvery conditional expectation operator Eg is bounded on any sym-
metric space on [0,1] and has norm 1.

And finally, the following interpolation construction introduced by Calderén [25]
will sometimes be useful for us. Let Xy and X; be Banach lattices of measurable
functions defined on the same measure space (.#,m). For every 6 € (0, 1) the space
X279XY consists of all measurable functions f on (.#,m) such that for some A > 0
and f; € X; with || f;|]|x, <1 (i =0,1) the following inequality holds:

f@)| < Mfo@)| @),  ze.

The norm in this space is equal to the infimum of all A for which the preceding
relation holds. Although this construction is not an interpolation functor on the
set of all couples of Banach lattices [26], it is still very useful in interpolation
theory. In particular, if (X, X1) and (Y, Y1) are two couples of Banach lattices of
measurable functions on measure spaces (.#,m) and (.#’, m’), respectively, then
any positive operator A acting from S(.#, m) to S(.#',m’) which is bounded from
Xo to Yy and from X to Y7, is also bounded from the space X0170X19 to the space
Y)Y, and ||A||X§*9X19HY01*9Y19 < ||A||§(_06_>y0||AH§(1HY1 for every 6 € (0,1) (see,
for example, [17], Proposition 1.d.2(i), p. 43).

A detailed exposition of the results cited above and also of many other results
and facts from the interpolation theory of operators can be found in the mono-
graphs [16], [18], [21], [22].

In §§6 and 7 we shall discuss (quasi-)Banach symmetric sequence spaces. If £ =
(€n)5 4 is a bounded sequence of real numbers, then its non-increasing rearrange-
ment £ = (£;)5%; is defined by & = infcard A=n—15UPgem 4 €k]- A quasi-Banach
sequence space F is said to be symmetric if from the assumptions ¢ € E and
b* < a* it follows that b € E and ||b]|g < ||a]|g. In such a space the quasi-norm
|| - || £ satisfies a generalized triangle inequality

la+0lle < L(lalle + [blle),  a,b€ E,

where L > 1. If the last inequality holds with L = 1, then E is called a (Banach)
symmetric sequence space. Without loss of generality we will assume throughout
that |lex|lz =1 (k=1,2,...), where the vectors e, are the vectors of the standard
basis in sequence spaces.

3. Ly-norm estimates of sums of independent functions

In this section we shall consider Lp-norm estimates of sums of independent
functions generalizing and specializing the classical Khintchine and Marcinkiewicz—
Zygmund inequalities. Here we can distinguish two main directions. In the first
direction, arbitrary systems of non-negative and symmetrically distributed func-
tions are considered rather than uniformly bounded systems. The gist of the second



1014 S. V. Astashkin and F. A. Sukochev

main direction consists in replacing the ¢s-norm of the sequence of coefficients (or
more generally, the sum of the variances of the terms) by a more ‘flexible’ quantity
which can be used to obtain two-sided estimates with constants independent of p.

3.1. Rosenthal inequalities. While studying complemented subspaces of the
space L, = Ly[0, 1], Rosenthal proved in 1970 [1] the following remarkable inequal-
ities, of which the second can be viewed as a far-reaching generalization of the
Khintchine inequalities. They show that, up to equivalence, the L,-norm of a sum
of independent functions is determined by the Lg-norms of the terms. As we shall
see below, a similar phenomenon expressed in the terms of so-called ‘disjointifica-
tion’ can be observed also in general symmetric spaces.

Theorem 6 (Rosenthal inequalities).

(1) If 1 < p < o0, then for any sequence {fi}32, C L, of non-negative indepen-
dent functions and any n € N

n 1/p n n
max{(z ||fk||g> ) Z ||fk||1} < ka
k=1 k=1 k=1 llp
n 1/p n
gQ”max{(Z“fk”g) ’ZkaHl} (6)
k=1 k=1

(i) If p > 2, then there exists a constant K, > 0 such that for any sequence
{fe}?2, C L, of independent functions satisfying fol fe@®)dt =0 (k=1,2,...)
and for anyn € N

1 n 1/p n 1/2
goa{ (L 1aly) L ()} <
1 k=1

k=

>
k=1 p
n 1/p n 1/2
<Kpmax{(2||fk|z) ,(Zufk%) } )
k=1 k=1

For the proof we need two lemmas.

Lemma 1. Let 1 < p < oo. If {fi}?2, C L, is an arbitrary sequence of indepen-
dent functions, then for any n € N

n 1/p n
<rmaxd (S Il) I
k=1 k=1

Proof. We can assume that f > 0 for all k =1,2,... . Let

n 1/p
N, = (Z|fk||;;) ‘
k=1

n

>k

k=1

p
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In view of the independence of the functions f; and fo + --- + f,, we have

1 1
/0 (fit -+ fu)P thdt < 21”/ (FF7 4+ (fat oo f)P ) frdt

0

—2p1(/01f{’dt+/01(f2+~~ )P ldt/olfldt>
<2p1(/01f{’dt+/01(f1+~-- )P ldt/olfldt>

p—1 r1
/ Ik dt)
p—170

for all £ = 1,2,...,n. Summing the latter inequalities with respect to k, we get

that
p—1 p—1
Nl) < 2P max{N N1},
P

p

Similarly,

1
/0(f1+'-' Fa)? ™ fidt < 20 1(/ a3 5

i=1

n

> h

k=1

-1
< 2P <N5 =

whence

< max{2N,, 2° N1} < 2P max{N,, N1 }.

n
> fr
k=1 Ilp
The proof is complete.

Lemma 2. Let 1 < p < oo and let {fi}3>, C L, be an arbitrary sequence of

independent functions such that fo fe@®)dt=0 (k=1,2,...).
(a) If 0, =1 (k=1,2,...), then for any n € N

D Okfil| <2|D £
k=1 p k=1 p

S

(b) For anyn € N

n 1/p
< 2(Z||fk£) ifp<2
k=1

>
k=1

p

and

1/p
> 1 (an) ip>2
P

Proof. Let the functions f and g be independent and let Ef = 0. In this case if E,
is the conditional expectation operator with respect to the o-algebra generated by
the function g, then [|Ey|z,—r, =1 (1 < p < 00) (see Proposition 2). Moreover,
since for every g-measurable set B the functions f and xp are independent, the
equality (5) implies that

/Bngdu—/deu—/OleBdU—Ef'/\(B)—
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Therefore, Egf = 0 and

lglly = 1Eq gllp = B4 (f + 9)llp < [ + 9llp-

For given 0, = +1 (k=1,...,n) we set

f:ka and g = ka

k:szl keszl
Then
frg=> fc and f—g=> Oufr.

k=1 k=1

By assumption, f and g are independent and fol f@)dt = fol g(t)dt = 0. Hence in
view of the observation made above, we have |||, < ||f+gll, and ||g]l, < ||f+ g,
Therefore, ||f — gll, < 2| f + g, and (a) is proved.

Passing to the proof of (b), we assume first that the functions fx (k=1,2,...)
are symmetrically distributed. Then the functions f; — fo and f1 + fo are identically
distributed, and hence || f1 + fal[) = (|[f1 + f2llb + || f1 — f2l[}) /2. If 1 < p < 2, then
la + P 4+ |a — b]P < 2(|al? + |b|P), and so

ILf1+ follb < I A1l5 + (2115

In the case of p > 2 the opposite inequalities
la+ b +Ja—0b" 2 2(la]” + [b]") and [[f1 + follp = [[f2l} + /2[5

hold. Hence, if the functions fj; are independent and symmetrically distributed,
then for every n € N

n

>

k=1

n 1/p
<(Xnag) sz,
k=1

P

and

n n 1/p
Sonf = (Xual)  pse
k=1 k=1

In the general case we use symmetrization and consider the differences f; — f/
where f! is an independent copy of f; (i = 1,2,...). They are independent and

symmetrically distributed. Therefore if, for example, 1 < p < 2, then from the
reasoning at the beginning of the proof and the Minkowski inequality we have

n 1/p n
< (- sg) <2 s)
p k=1 k=1

The case of p > 2 is considered similarly.

p

n

>

k=1

n

> (k= £h)

k=1

1/p
<
p
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Proof of Theorem 6. To prove (i) it is enough to apply Lemma 1 and the elementary

inequality [|(bx)[l, < [[(0x)]l1 (p =1, bx € R).
In proving (ii) we use the notation introduced in the proof of Lemma 1. Since

the fr are independent, we have folfifj dt = folfi dt folfj dt =0 (i # j), that is,
the system {fx}32, is orthogonal. Therefore,

D i
k=1
and so the left-hand estimate in (7) follows from Lemma 2 (b) and the inequality
n
D> i
k=1
We prove the right-hand estimate in (7). By Lemma 2 (a), for every u € [0,1]

we have
n P 1
Soa| <z
k=1 P 0

where the functions ri(u) are the Rademacher functions. Integrating the last
inequality with respect to u, changing the order of integration, and using the Khint-
chine inequalities (1), we get that

Ny =

9

2

n

>k

k=1

<
2

p

p
dt,

Z i (u) fie ()
=1

n

>k

k=1

2

1, n p/
< QPBg/O (ka(t)2> dt.
k=1

By assumption, the functions f,f are non-negative independent functions in Ly /5.
Since p/2 > 1, it follows from Lemma 1 that

1, n p/2 2/p
(/0 (ka(t)2> dt) < 272 max{N?, N3}.
k=1

As a result, the right-hand estimate in (7) with K, = B,2P/4*! follows from the
last two inequalities.

p

p

3.2. Hitczenko inequalities. The Khintchine inequalities (1) for the L,-norms
of Rademacher polynomials contain constants A, and B, depending on p, so on
the basis of the right-hand estimate in (1) it is possible to assert only that for some
constant C' = C(a)

0o
E Ak
k=1

In 1993, P. Hitczenko proved a more precise statement making it possible in prin-
ciple to determine the order of the norm || Z;o:l akrka as p — oo for any coef-

<Cyp (p=1) fora=(ag) € L.
P

ficient sequence (ax)32,; € f2 [27]. The central role here is played by the Peetre
J -functional k4 (t) := JH (t,a;l1,€3) corresponding to the Banach couple (¢4, £s)
(see §2).
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Theorem 7. There is a universal constant v > 0 such that for any t > 1 and
a=(ap);2, € L2

< Ka(VE). (8)

t

vha(VE) <

o0
E aET
k=1

For the proof we need some equivalent expressions for the functional k(). First
of all, we shall prove one version of a known inequality due to Holmstedt (see [28§]
or [21], Exercise 5.7.3).

Proposition 3. For any a = (ay)72, € {2 and t > 0,
1 [t] oo 1/2 [¢7] oo 1/2
A+ X @r) benocXan( X @?) . o
i=1 i=[t2]+1 i=1 i=[t2]+1
where (af)$2 is the non-increasing rearrangement of the sequence (|an|)Se .

Proof. We first prove the following functional analogue of (9): for any function
f € L1(0,00) + L(0,00) and any t > 0

2 0o 1/2
[ reasee [T reras) s

< /OtQ F(s) ds + t</: f*(s)2ds)1/2. (10)

Without loss of generality we may assume that f = f*. For any t > 0 we define
Jo = fXx@,2) and f1 = fXx(2,00). Since
2 oo 1/2
[ follz, + tllf1llz, = f*(S)d8+t( f*(8)2d8> ’
0

12

the right-hand inequality in (10) follows from the definition of the .# -functional.

To prove the left-hand inequality, let us consider an arbitrary representation
f =g+ h with g € L; and h € Ly. Then in view of an elementary inequality for
rearrangements ([16], (2.23) on p. 67) we get that

flu) < g* (;) Ty (g) u> 0. (11)

Therefore, by the Cauchy—Schwarz—Bunyakovskii inequality,

s G () )
> ;(/;E*(;‘) du+/0t2 h*(Z) du) > ;/tQ Faydu. (12)

0
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L) e (G (5

0 2
LU
<( [T (5)an) =,
0
and so in view of (11),

lgllz, +thhllr, = t(/ (9*@))2@)1/2 . ;(/too (h*<g)>2du)l/2

From this and (12) we get the left-hand inequality in (10) by the definition of the
J¢ -functional.
Further, for an arbitrary sequence a = (ax){2, € ¢2 we define the step-function

Moreover,

[\)

=Y arx@-1h(t)  (E>0). (13)

Standard arguments show that for any a = (ag)72, € €2 and t >0
f%/(tvfaQLhIQ) = Ha(t)- (14)

Now we turn to the proof of the inequality (9). First of all, if 0 < ¢ < 1, then in
view of the inequality ||a||2 < ||all1 we have k,(t) = t||a||2, which implies (9).

Let ¢t > 1. Since the spaces ¢; and /s are symmetric, we may assume that
ap = aj. Let b' = (bl), where b%, = aj, if k < [t?] and b, = 0 if k& > [t?]. Let
¢t = a—bt. Then kq(t) < ||b?]|1 + t[|ct||2, and therefore the right-hand inequality
in (9) is a direct consequence of the definition of the . -functional. The left-hand
inequality follows from (14) and (10). Indeed, if f, is defined by (13), then

)
o (VIP1) = (VP o o)
{ CIRUREON
2

:i Za +t< i (a;)2>1/2}.

i=[t2]+1

»Jk\)—‘

The proof is complete.

Next, we need one more approximation of k,(t), obtained in [29]. For any
a = (ag)2, € ¢2 and t € N we define the norm

t 1/2
lallo = sup{ Z( 3 ) } (15)
7j=1 nEAj

where the supremum is taken over all partitions {A;};_; of N.
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Proposition 4. If a = (a)$2, € {2 and t* € N, then
lallgez) < kat) < V2[allgqa)- (16)
Proof. First of all, the inequalities
lalloez) < llally  and [lallgez) < tllall2

follow from the definition of || - (). Indeed, the first one is obvious, and to
prove the second one it suffices to Izlote that, by the Cauchy—Schwarz—Bunyakovskii
inequality, for any partition {A;}_, of N

tZ( > ai>l/2 < t(i 3 ai)m = t]all-.

Jj=1 “n€A; j=1 n€A;
Hence
Ko(t) = nf{||bll1 + t|lcllz : b+ c=a, bE b1, c€ la}
> inf{[|bllgue) + llelloue) 1 b+ e =a, b€ fr, c € o} > Jlallgue),

and the left-hand inequality in (16) is proved.

Let us prove the opposite inequality. By standard arguments it is not difficult
to show that for every t > 0 the space £ N {o, with the norm max{||a||s,t *|la||2}
is the (Banach) conjugate space of the space ¢1 + ¢5 equipped with the norm r,(t).

Therefore, from the Hahn—Banach theorem it follows that

Ka(t) = max{ Zakbk cb = (b))%, € Lo, max{||b|leo, t1|D]l2} < 1}. (17)
k=1

Hence, there exists a sequence b € {5 such that
oo
Ka(t) = Zakbk and  max{||b|lec,t'[b]l2} = 1.
k=1

Let us choose ng, ny,na,...,ne € {0,1,...,00} by induction in the following way:
if 0 =ng <ny <--- < ny have already been found, then

k
N1 = 1 +max{k : Z bi < 1}.
n=nm,+1

Since [|bl|loo < 1, we have Y504 | b2 < 2. From [|b]|2 <t it follows that ns. = co.
Thus,

oo t? nm 1/2 N 1/2
Ha(t)zakbkgz( 3 b3> ( 3 2) < V2 lallgu),
k=1

m=1 “n=nym,_1+1 n=nm_1+1

and the statement is proved.
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Proof of Theorem 7. The right-hand inequality in (8) is an immediate consequence
of the definition of the J# -functional and the Khintchine inequalities. Indeed, for
an arbitrary e > 0 we select b € £1 and ¢ € £ such that ||bl|; +v/# ||c|l2 < ka(VE)+e.
Then by (1) (with the estimate for the constant) we have

o0 o0 o0
E apTr|| < E brrell + E CLTE
k=1 t k=1 t k=1 t
oo oo

1/2
< Ibl +ﬂ<2c2> < ka(VE) +e.
k=1

k=1

First, let us prove the left-hand inequality in the case t € N. By the definition
of Q(t), choose pairwise disjoint subsets Aq,..., A; of the set of positive integers

such that . ”
lalloe < {Z( doa ) } (18)

= kEA;
We define &; = ZkeA,- apry (7 =1,...,t). Obviously,

[e’e] t
E akrk:§ &j-
k=1 j=1

Let us introduce the sets B; = {t : ;(t) > ||§;]]2/2}. Since Z;zl & 2 %Z;=1 1€5112
on the set B = ﬂ;zl B;, we have

t
Zéy‘
j=1 Mt

In view of the independence and symmetry of the distribution of the functions &;
and also the Paley—Zygmund inequality in the case of the Rademacher functions
(see, for example, [30]), we have

t t
B) =[] \B)) = H {t &) = ”5”2} > 327"
i=1 i=1
Therefore, using the inequalities (18), (19) and Proposition 4, we get that
S oin
k=1 t

If t > 1 is arbitrary, then by the concavity of the .# -functional and the elemen-
tary inequality v/ < 24/[t], we have

1 i
> 5 Dl llaA B (19)
j=1

t

1 1
/ il = = a t).
t 42 &ll2 > 55 |a||Q(t 963" (Vt)

1
192/2

and Theorem 7 is proved.

ka(Vt) <

Y

1
K
96v/2 [t]
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Example 1. By (9) and (8) it is not difficult to show that, for example,
o0 k n
E:; 2
k= k=

The next relation, which essentially refines the Khintchine inequalities (1), fol-
lows from Theorem 7 and Proposition 3.

n(l+t) and nmin(n,t) (n € N).

t

Corollary 1. There exists a universal constant v > 0 such that for any p > 1 and
any a = (ar)5>, € Lo

{3 +ﬁ(i<az>2)l/g} <

i<p i>p

<Y (i(azf)m,

i<p i>p
(20)

where (af)$2, is the non-increasing rearrangement of the sequence (|an|)Se .

3.3. Latala theorem. As it turns out, an analogue of the Hitczenko inequali-
ties holds for general systems of independent functions, although in this case the
 -functional for the couple (¢1,¢2) has to be replaced by a special Orlicz func-
tional. We need some definitions for the precise formulation of this interesting
general result proved by Latala [31] in 1997.

If p > 0, then ¢,(¢t) = |1 +¢t|P (¢t € R), and ®,(f) = E¢,(f) for any r.v. f. In
addition, if {fx}7°, is a sequence of non-negative (or symmetrically distributed)

r.v.’s, then
16D, =t {e > 0: Zm (%) <o},

Theorem 8. (a) Let {fi}72, be a sequence of independent non-negative r.v.’s.
Then for any n € N

<elll(folll, forp>1, (21)
p

and
(e — 1

"ol < <elll], foro<p<i  (22)

(b) Let {fr}2, be a sequence of independent symmetrically distributed r.v.’s.
Then for p > 2 and any n € N

L) Il, <

< eIl (23)

262

>
k=1

We prove only the first two inequalities of this theorem, relating to non-negative
r.v.’s. The proof of (23) is similar, but slightly more difficult (see [31]). We begin
with the following simple lemmas.

Lemma 3. If r.v’s f1,..., fn are non-negative and independent, then

CI)p(fl +eee fn) < (I)p(fl) e (I’p(fn)-
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Proof. Clearly, it is enough to prove the statement for n = 2. But in this case it
follows from the inequality ¢,(u + v) < ¢p(uw)dp(v) (u,v = 0).

Lemma 4. If r.v.’s f and g are non-negative and independent, then

o, (2f + ‘I)p(f)Q/pg) > (I)p(f)@p(g)-

Proof. First of all, it is easy to show (raising to the power 1/p) that ¢,(uv) >
ub/ 2¢p(v) if u > 1 and v > 1. Therefore, taking into account that f is non-negative,
we get that

Eép(2f + @p(F)*P9) X (o513 = Edp(D0(£)*P9) X (o511 = ®p(f)E dp(9)X (g1

At the same time, since ®,(f) > 1, in the case 0 < v < 1 and v > 0 we have

bp (20 + @, (F)2Pu) = ¢ ((1+w)v +u) = dp(u)p(v).

Hence,
Ep(2f + ©5()*?9) x(g<1} = Pp(FE p(9)X(g<13
and the assertion follows from the relations above.

Finally, we prove a statement which is in a certain sense the converse of the
assertion of Lemma 3.

Lemma 5. Let f1,..., fn be non-negative independent r.v.’s satisfying the condi-
tion ®p(f1) - Pp(fn) < €P. Then

(I)p(2€2(f1 +F fn)) = ®p(f1) - Pp(fn)

Proof. Let gi, :=2(®p(f1) - <I>p(fk.))2/p(f1 +---+ fx). The functional ®, is mono-
tonically increasing, so in view of the assumption of the lemma it is enough to show
that for every k =1,2,...

q)p(gk) 2 (I)p(fl) T (I)p(fk)-

We prove this by induction. The validity of the inequality for £ = 1 follows from
the obvious estimate ®,(2®,(f1)%/?f1) = ®,(f1). Assume that it holds for some k.
Then again in view of the monotonicity of ®, and the previous lemma, we have

By(grr1) = Dp{2(2p(f1) - Bp(fir1)) P (1 4+ )
+2(@p(f1) - ®p(fi) " i}

p (251 + ‘I’p(fk+1)2/p9k)

>0
> (I)p(fk—s-l)q)p(gk) > (I)p(fl) T ‘I’p(fk+1)~

The proof is complete.

Proof of Theorem 8. Suppose that

Z In (I)p(fk/t) =D,
k=1
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which is equivalent to ®,(f1/t) - - ®,(fn/t) = €. Then on the one hand, it follows

from Lemma 3 that
NE==TA PN

Since ¢p(u) > u? if u > 0, we have ®,(h) > |||} for an arbitrary non-negative
r.v. h. Hence, from the previous inequality it follows that || f1 + --- + fnllp < et,
and the upper estimates in (21) and (22) are proved.

On the other hand, Lemma 5 implies that

q>p<262(f1 +t' s f”)> > eP. (24)

Moreover, if p > 1, then ®,(h) < (1 + ||h][p)?, but if p < 1, then ¢,(u) < 1+ |ul?,
and this means that ®,(h) < 1+ [|A[|h. The lower estimates in (21) and (22) follow
from the last relations and (24). This proves the theorem in the case of non-negative
r.v.’s.

Remark 1. By standard randomization with respect to an independent sequence of
Rademacher functions, it is not difficult to show (for details see [31], Remark 2) that
the inequality (23) also holds for any sequence {fi};2, of mean-zero independent
r.v.’s.

Remark 2. The inequalities (21), (22), and (23) may be regarded as a summary
of the preceding investigations concerned with estimates of moments of sums of
independent r.v.’s. First of all, in the case fr = aprg, where the functions rj are
the Rademacher functions on [0,1] and a € R (k = 1,2,...), (23) results in the
inequalities (20) (albeit, with worse constants).

Now we consider a more general case. Let fr be a symmetrically distributed
r.v. whose tail distribution is logarithmically concave, that is, P{|fx| > 7} =
e~Ne() (7 > 0), where the function Ny : [0, 00) — [0, 00] is convex. Define Nj:(t) =
sup{ts — Ni(s) : s > 0}. Then from (23) (see details in [31]) it is not difficult to
obtain the following generalization of the main result of the paper [32]:

0 * 1/2
> arfi xinf{t>0:ZN;‘ (p‘tl) <p}+\/13(2(a2‘)2> ;
k=1

g i<p i>p
where p > 2 and the sequence {f;} of independent and symmetrically distributed
r.v.’s is normalized in such a way that inf{7: P{|fx| > 7} <e '} =1.

In conclusion we consider a situation which is opposite in a certain sense. Let f
be a symmetrically distributed r.v. whose tail distribution is logarithmically convex,
that is, P{|fx| = 7} = e"M*(") (7 > 0), where the function Mjy: [0,00) — [0, 00) is
concave. Then by (23) (see [31]) we obtain

1/2

0o o' 1/p 00
Son| = (Semr) +vi(Xer) =2
k=1 p k=1 k=1

which was proved earlier in the paper [33].
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4. Kruglov operator in symmetric spaces

4.1. Rosenthal inequalities and disjoint sums. We return to the Rosenthal
inequalities (6) and (7). The expressions with which the norm || >, kap
is compared in these inequalities can be represented somewhat differently. For
a given sequence {fy}7>, of functions on [0,1] let {fy}$2, be an arbitrary
sequence of disjointly supported functions on [0, c0) such that for any k£ =1,2,...
the functions f;, and f, are identically distributed. For example, we can set
fi.(t) = fe(t — k+ 1)xp—1,1)(t) (¢ >0). Then the function f = "7, fj, which we
call a disjoint sum of the functions fr (k= 1,2,...), obviously has the following
property:

n
Mt>0:£() >7r =Y Mte[0,1]: fi(t) >7} (7> 0), (25)
k=1
where X is the Lebesgue measure. Thus, the inequalities (6) and (7) mean that the
norm H > orey kap is equivalent to the norm |||z Az, [0,00) if the functions fj, are
independent and non-negative, and to the norm ||f|[z,nL,[0,00) if these functions
are independent and have mean zero, respectively. Here, as usual,

19112, AL, [0,00) = max{ ||gll L, [0,00)5 19l [0,00) }-

In other words, with constants depending only on p, the sequence {f;}%2, in L, [0, 1]
is equivalent to the sequence {fy}¢°, either in the space L, N L1[0,00) or in the
space L, NL2[0, 00), depending on the conditions satisfied by the sequence {fx}72 ;.

This reformulation of the Rosenthal inequalities leads to the following natural
question: What function spaces, besides the Ly-spaces, satisfy similar inequalities?
A number of papers published in the 1980s were devoted to the problem of com-
paring sums of independent and disjoint functions in various spaces and to the
application of these relations to the study of the geometry of these spaces. In par-
ticular, in 1988 Carothers and Dilworth [34] extended the inequalities (7) to the
Lorentz spaces L, , (1 < p < 00, 0 < g < 00) (see their definition in §2). In view of
the equality (25), symmetric spaces are the most probable candidates for satisfying
generalized Rosenthal inequalities.

Further, using the Hoffman-Jgrgensen inequality [36], Johnson and Schechtman
[35] extended both the inequalities (6) and (7) to the case of general symmetric
spaces (we note in passing that an interesting relation similar to (6) was proved
earlier for the spaces Ly, o, by Marcus and Pisier [37]). In order to state their
theorem we introduce the following useful construction (see [38] or [17], 2.f). If
X is a symmetric space on [0,1] and 1 < p < oo, then the set Z% consists of all
measurable functions f on (0,00) for which

[fllzz = 1" X1l x + Lf*X[1,00) 12, [1,00) < 00

The functional |[-||zz is only a quasi-norm (the triangle inequality holds with some
constant). Nevertheless, for any symmetric space X this functional is equivalent
to an appropriate symmetric norm. Indeed, since X C Lq[0, 1], the well-known
relation

1/p

1 oo
Hf”(LlJer)(O,OO) x/0 f*(.’L') dx + (/1 (f*(x))p d.%') ) IS (Ll + LP>(0700>7
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(see, for example, [28] or [21], Exercise 5.7.3, and also, in the case p = 2, the inequal-
ities (10) with ¢ = 1) implies that the functional [|f| 2z is equivalent to the norm

£z == If"xp,ullx + 1l zi+2,)0,00)-

Thus, Z% is a symmetric space on the semi-axis [0, 00).

Theorem 9 (Johnson—Schechtman, [35]). Let X be an arbitrary symmetric space

n [0,1]. Then there exists a C > 0 such that for any sequence {fp}7°, C X
of independent functions with fo fe@®)dt = 0 (k = 1,2,...) and any sequence
{96132, C X of non-negative independent functions

o0

ng

k=1

; (26)
X

€]l 23 < and ||g]l 71 <C

where f and g are disjoint sums for the respective sequences { fi}72, and {gr}32 .
If in addition X D L, for some p < oo, then there exists a C1 = Ci(p) > 0 such
that for arbitrary sequences with the same properties the opposite inequalities hold:

< Chllff| 22 (27)

and

< Cillgllz - (28)

As we will see, the condition of ‘remoteness’ of the space X from the space L, in
the second part of the preceding theorem (X D L, for some p < 00) is not necessary
for the inequalities (27) and (28) to hold. They are also valid for some symmetric
spaces which are on the ‘other side’ with respect to the Ly-scale (p < o). This has
been established using another approach based on the use of the so-called Kruglov

property.

4.2. Kruglov property and Kruglov operator: preliminaries. The Kruglov
property was introduced by Braverman [39] while comparing sums of independent
and disjoint functions in symmetric spaces. The terminology stems from some
related probabilistic constructions of Kruglov [40] used in the study of infinitely
divisible distributions and, in particular, in the analysis of the classical Lévy—
Khintchine formula.

Let f be a measurable function (a random variable) on [0, 1], and let 7(f) denote
the r.v. Zf\il fi, where the functions f; are independent copies of f and N is an
r.v. that has a Poisson distribution with parameter 1 and is independent with
respect to the sequence {f;}. In other words, the distribution of (f) is a mixture
of the discrete probability distribution p,, = 1/(em!), m = 0,1,2,..., with the
family of m-fold convolutions .7 ;™ (x) of the distribution function F¢(z) of f.
In probability theory such a distribution is usually called a compound Poisson
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distribution ([41], Chap. 12). Direct calculations show that the distribution function
and the characteristic function of the r.v. w(f) are given by

1

Txn(®) = ¢ (X(om(x) + Fpa)+ ) % f%”(@) (xe®R)  (29)

and
Or(p)(t) = exp</oo (e’ —1) dﬁf(x)) = exp(ﬁf(t) — 1) (t e R), (30)

where .# and 0y are the distribution function and the characteristic function of
the r.v. f, respectively.
The following statement was proved in [40].

Theorem 10 (Kruglov). Suppose that ®(z) is a continuous function on R with
®(x) = 0 and ®(0) = 0, and suppose that it satisfies one of the following conditions:

(a) ®(x +y) < BO(x)®(y) or (b) ®(z+y) < B(®(z) + 2(y))

for some B > 0 and all xz,y € R. Then for an arbitrary r.v. f the relations
E®(f) < oo and E®(n(f)) < o0 are equivalent.

Proof. Assume, for example, that the condition (a) holds. Let

1
E@(f):/o O(f(z))de == A < o0,

and let {fr}32, be a sequence of independent functions which are identically dis-
tributed with f. Then by assumption, for any n € N

n n—1 n—1
k=1 k=1 k=1

By definition, 7(f) takes values equal to Y ,_, fr on some disjoint sets E, with
AER) = 1/(en!) (n = 1,2,...), and the collection {f1,..., fn, XE,} consists of
independent functions. Therefore,

EQ(r(f)) = i Eq’(éﬁexm) _ i E@(gfk)wn)

— 1 B tA"  eBA—1
n—1 gAn _ —
< E B"TAMNE,) = - E . < 00.
n=1 n=1

Conversely, from the first equality in the preceding relation it follows that

E®(n(f)) > E®(fixE,) = ¢ 'E®(f1),

whence E®(f) < eE®(w(f)), because f; and f are identically distributed. The
proof is complete.
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In particular, if in addition ® is an even convex function, then we can define
the Orlicz space Lg on [0,1] (see §2), and then the last theorem implies that the
r.v.’s f and 7(f) either both belong or both do not belong to the space L. In this
connection, the following natural question arises: For which symmetric spaces does
an analogous statement hold?

Definition 3. A symmetric space X on [0, 1] is said to have the Kruglov property
(X eK)if n(f) € X for f € X.

Note that the converse implication 7(f) € X = f € X always holds. Indeed,
it follows from the definition that M{|7(f)| > 7} = e7X{|f| = 7} (= > 0), so by
Proposition 1 we get that || f||x < el|7(f)]x-

Simplifying the situation, it may be said that the Kruglov property is possessed
by spaces sufficiently ‘remote’ from the space Lo, (for a detailed discussion of this
see §4.3). First, by Theorem 10 with ®(z) = zP we see that L, € K for 1 < p < 0.
Furthermore, a similar property holds also for all symmetric spaces with the Fatou
property (see §2) containing L, for some p < oo ([39], Theorem 1.2) (in particular,
if the lower Boyd index of X is non-trivial, that is, ax > 0). At the same time,
the latter assumption is not necessary; for example, the exponential Orlicz space
exp L, (p > 0) has the Kruglov property if and only if 0 < p < 1. The last assertion
is a consequence of Theorem 10 and arguments from the beginning of §2.4 in the
monograph [39] (more precise results will be given in §4.3.1).

It turns out that the Kruglov property is an extraordinarily useful tool in the
study of various geometric properties of Banach spaces of measurable functions, in
particular, it plays a central role in [39]. The reason for this is that, under a certain
side condition on sequences of independent functions, the property guarantees that
inequalities of the form (27) and (28) are valid.

Theorem 11 ([39], Lemma 1.4). Let X be a symmetric space in K. Then for an
arbitrary sequence {fi}72, C X of independent functions such that

STIMfA0r<1 (31)
k=1

the inequality

< ClIfllx (32)
X

>
k=1

holds for some C > 0 depending only on X.

Remark 3. In view of (31), {f # 0} C [0,1]. Therefore, in comparison with the
inequalities (27) and (28), the right-hand side of the generalized Rosenthal inequal-
ity simplifies considerably, and for a proof of the inequality it is sufficient to consider
only non-negative functions.

It is important to point out that for symmetric spaces with the Fatou property
the converse statement also holds: if for an arbitrary sequence {fi}7>, C X of
independent functions satisfying (31) the inequality (32) holds, then X € K ([39],
Lemma 1.6). These results suggest how to obtain necessary and sufficient condi-
tions for a symmetric space X to satisfy the inequalities (27) and (28). The main
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problem arising here is to extend Theorem 11 to general sequences of indepen-
dent functions (non-negative or with mean zero), that is, to get rid of the condi-
tion (31). This problem was resolved by the present authors in their papers [42]
and [43] using an operator approach. On the space of all almost everywhere finite
Lebesgue-measurable functions on [0, 1], we introduced a positive linear operator
A closely linked with the Kruglov property (and therefore also called the Kruglov
operator). First, this notion made it possible to use many advantages of the oper-
ator setting, for example, the interpolation theory of operators. Second, it became
possible to consider a more general situation in which the norms of the left-hand
side and the right-hand side in (27) and (28) are taken in different spaces. Finally,
it was possible in a natural and simple way to resolve the question of sharpness
of the constants in the Rosenthal-type inequalities [44]. In the conclusion of the
present subsection we give a detailed exposition of this construction, and using it we
obtain in the next chapter definitive results on comparison of sums of independent
and disjoint functions in symmetric spaces.

We first define a subsidiary operator J#; with values in the space S(€, &), where
(2, 2) = TTizo([0,1], \x) (A is the Lebesgue measure on [0,1], k£ = 0,1,...).
Let {E,} be a sequence of pairwise disjoint subsets of [0,1] with A(E,,) = (en!)
(n € N). For an arbitrary f € S([0,1],\) we set

4 f(wo, w1, wa,...) ZZf wi)XE, (Wo)-

1 k=1

It is well known that there exists a measure-preserving transformation §: (Q, &) —
([0,1],A). For every g € S(Q, #) define R(g)(x) := g(6 '), = € [0,1]. It is easy
to see that

Mz €[0,1]: R(g)(z) <t} = P{we Q:g(w) <t} (t eR).

Hence ¢ := R.J¥] is a positive linear operator acting in the space S([0,1], A), and
in addition, for any measurable function f on [0, 1] the functions J¢ f and J# f are
identically distributed.

Since we are considering symmetric spaces, the only matter of concern here
is the distribution of the function J# f, so we can look at the definition of the
operator % from a somewhat different (and frequently more convenient) point
of view. If f € S([0,1],A) and {fnr}r_; (n € N) is a sequence of collections of
measurable functions on [0, 1] such that for every n € N

(1) fru,1s---» frns XE, is a sequence of independent r.v.’s,

(11) ﬁfn,k = ﬂ}, k= 1,...,77,
then we set

A f( sznk (@),  welo1] (33)
n=1 k=1
One can check that the r.v.’s # f and .#”f are identically distributed. Therefore,
the operator J# can in this sense be identified with J¢”.
The first simple result involving the operator J# is an immediate consequence
of the closed graph theorem.
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Lemma 6. If X andY are symmetric spaces on [0, 1] such that Z f € Y for every
feX, then || X flly <C|fllx for some C > 0.

Since Fy1p(x) = Frp(x) (x € R) for an arbitrary f € S(0,1), it follows
from (30) that

ejg/f(t) = 9%/f(t) = Gﬁ(f)(t) = exp(ef(t) — 1) (t S R). (34)

The last remark and the definition of the Kruglov property yield the following
statement, which will often be used below.

Lemma 7. If X is an arbitrary symmetric space on [0, 1], then X € K if and only
if the operator & acts boundedly in X.

4.3. Boundedness of the Kruglov operator on symmetric spaces. In the
next section it will be shown that the boundedness of the Kruglov operator on
a symmetric space guarantees that the generalized Rosenthal inequalities hold in
this space (to a certain extent, this is already clear from Theorem 11 and Lemma 7).
First of all, we shall refine the results in [39] on boundedness of the operator ¢
on exponential Orlicz spaces. In addition, necessary and sufficient conditions for
its boundedness on Lorentz spaces will be found. These conditions have interesting
consequences. In particular, we shall show that the boundedness of the Kruglov
operator is a very delicate property, which cannot be characterized in terms of
embeddings as done, for example, for the Khintchine inequalities in symmetric
spaces (see the beginning of § 7, or the more detailed exposition in [66]). A seemingly
natural ‘Rubicon’, the exponential Orlicz space exp L1, in fact, fails to be such
a space: the Kruglov operator £ can be bounded on a symmetric space contained
in exp L1 and yet be unbounded on a symmetric space containing exp L.

4.3.1. Exponential Orlicz spaces. The action of the Kruglov operator in the spaces
exp L, (see the definition in §2) can be studied sufficiently completely. The results
obtained here will be repeatedly used below. Recall that exp Lo, := L.

If 0 < p < 1, then in view of Theorem 10, exp L, € K. Hence, by Lemma 7 the
Kruglov operator is bounded on exp Ly, in this case. At the same time if p > 1, then
exp(L,) does not have the Kruglov property (see the arguments at the beginning
of §2.4 of the monograph [39]), and therefore the operator .#  does not act in this
space. Here we shall make the last statement precise by determining the least
symmetric space containing the image J# (exp L,) for p > 1. For that we need one
more family of Orlicz functions on [0, co):

M,(t) = ™7t 1 (p > 0).

Further, we shall use more than once the fact that for every p > 0 the space
Ly, (L, , respectively) coincides with the Marcinkiewicz space My, (M, , respec-
tively), where

() = tin(e/t)

= m (op(t) := tlnl/p(e/t), respectively).
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To prove this, we need the following equivalent expressions for the norms of the
Marcinkiewicz spaces My, and M, ([16], Theorem 2.5.3):

t
sup x* (1), (x € My,),
te(0,1) ¥p(t) v

t
rllp, <X sup ——x*(¢ x e M,,).
]l s, S0 oD @ o)

Hx”Mu;,, =
(35)

Lemma 8. The equalities Ly, = My, and (exp L, =) Ly, = M, (with equiva-
lence of norms) hold for every p > 0.

Proof. We shall prove only the first equality, since the proof of the second one is
similar (and simpler). Fix p > 0. It is sufficient to prove that the fundamental
functions ¢r,, and ¢, —are equivalent and that the function fo(t) == (b))t
belongs to the Orlicz space Ly, (see (35)). Since (see [20] and [16], Chap. 2,85)

1 In'/?(In(e®/t)) < 1
M, 1 (1/t) In(e/t) ~ f(t)

to prove the first equality it suffices to check that the functions M, *(1/t) and fo(t)
are equivalent in a neighbourhood of 0. It is easy to see that for every ¢ > 0

(,ZSLMP (t) = and ¢wa (t) = > (O <t< 1),

. In'/?(e + cln(e/t)/In'/P(In(e* /1)) _
=0 In'/?(In(e/t))

Therefore, we can select a 6 > 0 such that for all ¢t € (0, )

1 - 1 -
Mp <2 fp(t)> < e21n(e/t)/3 < E < eSln(e/t)/2 < Mp(2fp(t)) (36)

Hence, the functions M, (1/t) and f,(t) are equivalent on (0,4). Finally, from
the first inequality on the left in (36) it follows that f, € L M,, which completes
the proof.

The following statement shows the importance of the space Ly, in the study
of sums of uniformly bounded independent r.v.’s (in this connection, see Corol-
lary 3.5.2 in [45]).

Theorem 12. The space Ly, is minimal among symmetric spaces Y such that the
Kruglov operator & acts boundedly from L, to Y.

Proof. Let g := J xo,1). By the definition of £ (also see (33)),

oo

1 1
* — R —
g (t) =k (ty <t <tp—1), where tj := 525 (ke N) and to=1.
i—
By Lemma 8, the space Ly, coincides with the Marcinkiewicz space My, , whose
norm satisfies (35). Therefore, it is enough to prove only that the functions g*(t)

and fi(t) = In(e/t)/In(In(e®/t)) are equivalent in a neighbourhood of zero. Since
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the function f; decreases on (0,1) and g* = k on every interval (¢,_1,t;) (k € N),
it is sufficient to show that
L filtia)

—<1
2 S T koo k

First, for every k € N

k!tk—(HZ kE+1)( k+2) ('IH’Z))

_1 > 1 2 2
<14+ — )<=,
( k+1+; k+z+1)> ( +1<:+1> ¢

whence 1/(ek!) < ¢, < 2/(ek!) for all & € N. By the Stirling formula, k! <
V2rk kFe™* so the inequalities k=% <ty < tp_1 < (k— 1)_”“/2 hold for sufficiently
large k. As a result, elementary calculations show that

r _ —k/2 £ £ r —k
Lo g DD g ) oy Aill) o AT
2 k—oco k k—o0 k k—o0 k k—o0 k

=1.

The proof is complete.
The result of Theorem 12 extends to all values of p € (1, 00).

Theorem 13. For an arbitrary p € (1,00) the space Lyy,, where 1/p+1/q = 1,
is minimal among symmetric spaces Y such that the Kruglov operator & acts
boundedly from exp L, to Y.

Proof. 1t follows from Theorems 10, 12 and Lemma 7 that J# maps L., boundedly
to Ly, and exp(L1)(= Ly, ) boundedly to itself. Hence, using the real method of
interpolation (see §2 or [21], Chap. 3) we infer that

H (LOOaLNl)G,oo — (LJMULNl)G,oo (0 <0< 1)

By Lemma 8 the Orlicz spaces Ly, and Ly, coincide with the Marcinkiewicz
spaces M, and My, , respectively. The space Lo, has a similar property, namely,

Lo = Miq, where id(t) =t (¢t € [0,1]). Therefore, by the well-known description of
the spaces of the form (M, My )g o (see [46], Example 7.1.3) we have
(Loos LNy )o,00 = L, 4 5 (Lagys Ly )o,oo = Lnv, -

Setting p = #~!, we conclude that % is continuous from exp L, = Ly, to Ly,.
So in view of (35), the proof will be finished as soon as we show that ho(t) <
C(H go)*(t) for some constant C' > 0 (possibly, depending on p) and for all suffi-
ciently small ¢ > 0, where go(t) := In*/P(e/t) and ho(t) := In(e/t)/In*/(In(e®/t)).
Since hg = h§, the last inequality holds if and only if for some C' > 0 and for
sufficiently large 7 > 0 we have

/\{%/go > g} > Mho > 7}

Since Mho > 7} < e and MAgo > 7/3} > e~ for sufficiently
large 7 (see details of the proof of Theorem 4.5 in [42]), the theorem is proved.
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Finally, we cite a useful necessary condition for boundedness of the Kruglov
operator.  For n € N let In,u :=In...Inu (n times) and let ®,(u) :=
exp (u In, (¢, + u)) — 1, where the constant ¢, satisfies In, ¢,, = 1. By arguments
similar to those in the proof of Lemma 8 it is not difficult to check that the Orlicz

space Lg, coincides with the Marcinkiewicz space M, where
uln(e/u
on(u) = (e/u) u € (0,1].

g (e fu)

Arguing as in the proof of Theorem 13, we obtain the following result (see details
in [42], Theorem 7.2).

Theorem 14. If the operator & is bounded on a symmetric space X, then Ly, C
X for everyn € N.

As a consequence, we prove the following statement, which will be repeatedly
used below.

Theorem 15. Let JZ be bounded on a symmetric space X. Then JZ is bounded
on the separable part X, of X (see §2), and | # || x,—x, < || # ||x-x-

In particular, if X is separable and J¢ is bounded on the second dual space X **
then ¢ is bounded on X and || 4 ||x—x < || || xxx—xxx.

Proof. Since without loss of generality we can assume that X # L., it follows that
X, is separable. Let © € X,. Then there exists a sequence {x,}72; C Lo such
that ||z, — x||x — 0. We have

[ 2 — H x| x = (| (2 — 2)|lx <[ Hlx—xll2n — 2]l x,

whence
|Z xy — Fx|x =0 asn— oo. (37)

On the one hand, by Theorem 12 it follows that J# x,, € Ly, (n =1,2,...). On the
other hand, it is easy to check that Ly, C (La,)o. Since Ly, C X by Theorem 14,
we have X, D (Lg,), O Lay. Therefore, #x, € Xo (n = 1,2,...). Hence
H x € X, in view of (37). Since X, is a subspace of X, || # | x,—»x, < |# | x=x-

The second statement of the theorem follows from the first one, taking into
account the equalities X = X, = (X*%),.

4.3.2. Lorentz spaces. The following theorem proved in [42] completely character-
izes Lorentz spaces (see the definition in §2) on which the Kruglov operator is
bounded. Recall that W is the set of all quasi-concave functions ¢(t) on [0, 1] such
that ¢(0) = 1 (4+0) =0 and ¥(1) = 1.

Theorem 16. Let v € V. The operator £ acts boundedly in the Lorentz space
Ay if and only if for some constant C > 0

§jw<k!> <Opw)  (0<u<l). (38)
k=1
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Proof. Let f:= X(0,4 (v € (0,1]). Assume that the sequences {f, r}i_, (n € N)
and {xg, }3>, satisfy conditions (i) and (ii) in the definition of the operator ¢’
(see (33)). Then the function f, := > ;_, fy, has the binomial distribution with
parameter u, that is,

Mfo =k} = (Z)uk(lu)"k, k=0,1,....,n, neN,

where () = n!/(k!(n — k)!). Hence ¢ f(s) = Y7o kxa,(s) and

S St
n==k

n=~k

Z 1—u 1ub(1—u)k X (1 —u) LU
l—ukk' T e ¢

(1 —u)kE! —  nl k!

This equality shows that the function J# f has the Poisson distribution with param-
eter u, which coincides with the distribution of the function

) = ZX(O,Tk](S)a s € [Oa 1]7
k=1

where 71, := e~ “sum$2,u'/i! (k € N). Therefore, denoting by 9 the least concave
majorant of the function ¢ (see §2), we get that

1 Fllay = Dlla, = / S ag(s) <23 w(m). (39)
k=1"0 k=1

Since ¢ is a positive operator acting boundedly from A, to the space S(0,1), and
since the extreme points of the positive part of unit sphere of the space Ay are
precisely the normalized characteristic functions of measurable subsets of [0, 1], the
boundedness of JZ on Ay is equivalent to its boundedness on the set of all such
functions (see Corollary 1 of Lemma 4.5.2 in [16]). So it follows from (39) that ¢
acts boundedly on Ay if and only if for some constant C' > 0

Y w(m) <Cv(w)  (0<u<l)
k=1

It is not difficult to show (see the proof of Theorem 12) that e~ !u* /k! < 71, < 2u*/k!
(k € N). Thus, since the function ¢ is quasi-concave, the preceding inequality is
equivalent to (38).

The proof of the following statement is similar and therefore we omit it (see
Remark 5.2 in [42]).

Theorem 17. Let ¢ € W. The operator & acts boundedly from the Lorentz space
Ay to the Marcinkiewicz space My, ) (or, in terms of the interpolation theory of
operators ([16], §2.6), the operator & is an operator of weak type (1, ¢)) if and
only if .
sup kplu”/kY) < 0. (40)
u€(0,1], keN Y(u)
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Next, we give a number of consequences of Theorems 16 and 17. First of all, as
already mentioned, a natural conjecture in view of Theorem 14 is that the space
exp Ly (more precisely, its separable part) is the minimal symmetric space in which
the Kruglov operator acts boundedly. In §4.3 we show that this is not the case: we
present an example of a Marcinkiewicz space that has this property and is strictly
smaller than exp L. Nevertheless, we show that all Lorentz spaces with the Kruglov
property contain exp L; ([5], Theorem 4).

Theorem 18. Let ¢ € V. If Ay € K, then Ay D exp L.
We first prove the following lemma.

Lemma 9. If a function ¢ € U satisfies condition (38), then
o) < Ap(1), (41)
k=1

where A > 0 depends only on the constant C in (38).
Proof. Tn view of (38) we have > 7%, (27%j77) < Cy(27") (i € N), that is,

oo

D wp(2itres Dy < Op(27) (i €N). (42)

j=1
Direct estimates show that the quantity
v, = card{(i,j) € N*: j(i + [logy j]) < n}

satisfies the relation lim, . n 'a, = oo. Therefore, o, > (C + 1)n for some
m € N and all n > m. Using this, the inequality (42), and the monotonicity of the
function v, we get that for any [ > m

l

0 !
C+1) Y v <3 S wetHeeD) < 03 g,

n=m i=1 j=1

whence
l m—1
@< v,
n=m =1

Since | > m is arbitrary and m does not depend on v, we get the inequality (41).

Proof of Theorem 18. By assumption, Ay € K, so in view of Theorem 16 the
function v satisfies (38). Using Lemma 9, we deduce (41). Moreover, by Lemma 8
and (35), we have

. /2
||| exp 1 xosup x*(t) log21<t).

<1
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Thus, the theorem will be proved if we show that log,(2/t) € Ay. In fact,

2 L9 N
log, - N ::jﬁ lothdd(t)—-gg;jC_k log,  di(1)
<D+ (™) —(27"))

k=1
<442 y27F) < oo

k=1
The proof is complete.

Using Theorem 17, we can give a direct (and rather short) proof of the fact
that, under the condition X D L, for some p < oo, a symmetric space X which is
separable or has the Fatou property also has the Kruglov property. In the case of
spaces with the Fatou property this result was known earlier (see [39], Theorem 1.2),
but its original proof uses the Johnson—Schechtman Theorem 9.

Theorem 19. If a symmetric space X contains the space L, for some p € [1,00),
then the operator & acts boundedly in the space X**. In particular, if X is
separable or has the Fatou property, then J€ acts boundedly in X.

Here we need the following technical lemma.

Lemma 10 ([47], Lemma 11). If ¢ is an increasing concave function on [0, 1] such
that ¥(0) = (+0) = 0, (1) = 1, and (t) < at'/? for every t € [0,1] and some

p,a € [1,00), then
S L ii/}(Uk> <5
up —— — | < bap.
o<u<1 P(u) &= 7\ k!

Proof of Theorem 19. By the definition of X ** we have
X =y, and el = sup el (13)

where the intersection and the supremum are taken over all functions 1, such that

t
¢uw:/yWQm O<t<l), yeX* |yllx« <L
0

Following [47] we set

t)+¢
%uy:?ﬂlif 0<t<1), yeX*, |ylxx <L (44)
‘ lylly +1

Clearly, for every y € X*, 6, is an increasing concave function on [0,1] with
6,(0) = 6,(+0) = 0 and 0,(1) = 1. If ||y||xx < 1, then by duality

1
\Mh:A|ﬁMﬁ<¢ﬂnmmx<L
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and then [|z|a,, < 2[|z[s,, for allz € X**. On the other hand, in view of (43) and
the equality ¢px = (z) = 1/¢x(x) ([16], (2.4.39)),

2020, < ll2llay, + Izl < l2llay, +éxx (Wlzllxx

1
é 1+7 X X X :2 T XX o
(14 55 ) Bl =2lels

From the last estimates and (43) it follows that

X =, el = supllels,, (45)

where the intersection and the supremum are taken over all the functions 6, as
in (44).

Further, it follows from the assumption L, C X that X* C L) = L,, where
qg=p/(p—1). Hence, for some a > 0

t
6,(t) < / Y (s) ds+t < Ilyllyt P+t < allyllxt7+t < (@ DA (0<t <),
0

From Lemma 10 and Theorem 16 with its proof, it now follows that the operator
A is bounded on the Lorentz space Ay, if ||yl xx <1, and in addition,

sup || [|a,, —ny, = C < 00
llyll x x <1

Thus, in view of (45) we get that for any z € X **

[ x|xxx =< sup [|Hxlr,, <C sup |zlla,, = [[#]lxxx,
lyll x x <1 ’ llyll x x <1 ‘

which implies the first statement of the theorem. If X has the Fatou property,
then the second statement is obvious, and if X is separable, then it suffices to use
Theorem 15.

As already mentioned, the converse of the last theorem fails: there exist sym-
metric spaces with the Kruglov property which do not contain an L,-space with
p < oo. The first examples are the exponential Orlicz spaces exp L, with 0 < p < 1.
Moreover, the interpolation theory of operators gives a rather general method for
obtaining such examples.

Proposition 5. Suppose that p is a quasi-concave function on [0, 1], and let {(t) :=
p(tin(e/t)). If ¢(t) = t/¢(t) (0 <t < 1), then the Marcinkiewicz space My has
the Kruglov property.

Proof. Let {5 (1/p) be the space of all two-sided sequences a = {ar}52_ .., with

the norm -
Jal {5}
alicas, =18 = .
(1/p) p(2F) je— ool

Since, in view of Theorem 10, " is bounded on L; and on Ly, it is bounded on the
space (Lq, LNl)ii(l/p) of the real J#-method of interpolation (see §2). Regarding

L; and Ly, as Marcinkiewicz spaces and using Example 7.1.3 in [46] (cf. the proof
of Theorem 13), we get that (L, LNl)z{c(up) = M, which completes the proof.
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We provide one more consequence of Theorem 17 which shows that the bound-
edness of the Kruglov operator on a symmetric space cannot be characterized in
terms of embeddings. More precisely, there does not exist a symmetric space X
such that the operator % is bounded on a symmetric space Y if and only if Y O X.

Theorem 20. Let p € ¥ be such that

sup t~%p(t) = o0
te(0,1]

for every o € (0,1]. Then there exists a ¥ € ¥ with ¢ < ¢ such that the operator
Jis unbounded on any symmetric space X with the fundamental function 1.

We begin with the following lemma, which will also be used later.

Lemma 11. Let ¢ € ¥ have the property that for every ¥ € ¥ with ¢ < ¢ the
condition (40) holds. Then there exist a > 1 and o € (0,1] for which ¢(t) < at®
0<t<).

Proof. We use an idea from the proof of Theorem 14 in [47]. Assume that the
statement of the lemma is wrong, that is, supy.,;<; (t)t~/" = oo for every n =
1,2,... . Then there is a sequence t,, | 0 such that ¢; = 1 and

o(tn) > M=) o),

tnfl
Therefore,
tn—l "
— tn)> >n"t, >nlt,. 46)
(Gt (
If s, := tp_10(tn)/@(tn—1), then t, < s, < t,—1 for all n = 2,3,.... We define
the function
o(tn) ift, <t<s,, n=1,2,3,...,
to(tn— .
Y(t) = 90;711) if s, <t<tp.1,n=23,...,
0 if t =0.

It is quasi-concave on [0, 1] and ¢ < ¢. In view of (46), ¥ (s?/n!) = P(t,) = ¥(sn),
whence condition (40) does not hold for this function.

Proof of Theorem 20. By Lemma 11 there exists a function ¢ € ¥ with ¢ < ¢
which does not satisfy (40). Therefore, by Theorem 17 the operator J# is not
bounded from the Lorentz space Ay to the Marcinkiewicz space My, ;). Since the
first of these spaces is minimal and the second one is maximal among symmetric
spaces with the fundamental function ¢ (see §2 or [16], Theorems 2.5.5 and 2.5.7),
we obtain the required assertion.

Remark 4. A direct application of Theorem 20 to Lorentz spaces shows that the
converse of Theorem 18 does not hold in general.
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4.3.3. Marcinkiewicz spaces ‘close’ to exp L. It was already mentioned that the
Orlicz space exp L1 constructed from the function e’ — 1 has the Kruglov property.
By Theorem 15 the same holds also for its separable part (exp L1),. We observe that
all the symmetric spaces X with the Kruglov property which we have considered up
to this point contain the latter space. This is true, for example, for every Lorentz
space with the Kruglov property (see Theorem 18). In view of Theorem 14 it would
at first glance seem natural to conjecture that (exp L), is the minimal symmetric
space on which the Kruglov operator is bounded. Nevertheless, in [5] it was shown
that this assertion fails. Moreover, it was proved there that for every symmetric

£
space X € K there exists a Marcinkiewicz space My C X also having the Kruglov
property. The main role will be played here by a family of Marcinkiewicz spaces
defined in the following theorem.

Theorem 21. There exists a family {My_}o<e<1 of Marcinkiewicz spaces with
My, C My, (0 <e<3d<1) that satisfies the following conditions:

1) My, €K, 0<e<1;

2) if X € K is symmetric, then My_ C X for all sufficiently small €;

3) the functions 1. are not pairwise equivalent, or more precisely,

lim ve(t)
t—0 1/)5 (t)

=0 if0<e<d<l; (47)

4) My, é (exp L1)o for sufficiently small € > 0.
For the proof the following simple statement will be needed.

Lemma 12. If f € L]0, 1], then
lim A(supp #"f) = 0.

Proof. Since J¢ is positive, we can assume that f > 0 and A(supp f) = 1. If
an := Mt : A"f(t) =0} (n € N), then by the definition of JZ (see (33)) a1 = 1/e

and
o0

an—1

+7

L —
€
k=1

1 1
Up4+1 = —
€

aj,
k!

It is easy to see that the sequence {a,} increases and a,, € (0,1). Since f(z) :=

e*~! — x decreases on [0,1], the function e*~! has a unique fixed point z = 1 on

this interval. Hence lim,, ., a,, = 1, and the statement is proved.

Proof of Theorem 21. Consider the functions h,, := (#"x|o,1))*, n = 0. Since %
maps equimeasurable functions to equimeasurable functions,

(Hhp)" = hnir. (48)

Further, by Lemma 12, A(supp h,,) — 0 as n — oo, and this means that the series

ge = i e™hy, (49)
n=0
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converges everywhere on (0, 1] for every € > 0 and that the function g. is decreasing.
In addition, from the definition of .#" (see (33)) it follows that ||¢||r,—z, = 1.
Therefore if 0 < € < 1, then the series (49) converges in L; and g. € L;. We now
show that the statements of the theorem hold for the family {My_}.>0, where
bot) = [l g(s)ds (0 <t < 1).

1) We shall prove that % is bounded on M,_. Since all extreme points of the
unit ball of this space are equimeasurable with the function g. [48], [49], it is enough
to show that JZg. € M,_. In view of the boundedness of Z on L; we have

%gs = ;gn%hn = ;5nhn+l < inzoenhn = %gs,

where the first inequality follows from (48) and the well-known Hardy—Littlewood
property of submajorization (see §2 and [16], §2.2). Therefore, J#g. € My, .

2) Assume now that X € K. Then by Lemma 7 and Theorem 15, 2": X, — X,.
Hence, C' = [|#||x,~x, < 00, and then [|h,|[x < C"||x[0,1||x = C™. Therefore,
for every ¢ < C~! the series (49) converges in the space X,, and g. € X,. In
addition, since X, is separable, the conditions x € X, and y < x imply that y € X,
and ||y||x, < ||z]|x, (see §2 or [16], Theorems 2.4.3 and 2.4.10). Thus, the unit
ball of the Marcinkiewicz space My, (which includes g.) is contained in X,, and
this guarantees that M,_ C X, C X.

3) As above, let the function g. be defined by (49) and let 0 < € < 4. It is not
difficult to check (see the proof of Theorem 7.2 in [42]) that

im hn+1(t) _
=0 hn(t)

Therefore, for every m =1,2,...
lim su 9e(t) _ lim su (i&"h (t)) (ié”h (t))_l =
0 95(t) 0T — " = "
o] o] -1 m
= limsup( Z E"hn(t)> ( Z 5”hn(t)> < (;) .

t—0 P——

Thus, lim;—,0 g-(t)/gs(t) = 0, yielding (47).
4) As mentioned at the beginning of this section, the operator £ acts boundedly
in the space (exp L1),. Therefore, it is enough to use 2) and 3) proved above.

Corollary 2. For any symmetric space X € K there exists a symmetric space

YGKsuchthatYéX.

5. Comparing sums of independent
and disjoint functions in symmetric spaces

The next theorem refines Theorem 1 in [44] (see also Theorems 3.5 and 6.1
in [42]). The assertion of its item (ii) strengthens and supplements the inequality
(28) of Johnson and Schechtman, whereas the assertion of (i) shows the definitive
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character of this strengthening. As above, we denote by f a disjoint sum corre-
sponding to the sequence {fr}32, and by Ly, the Orlicz space generated by the

function M, (t) := etn"/"(c+D) _ 1 (p > 0).

Theorem 22. Let X and Y be symmetric spaces on [0,1] such that X CY.
(i) Suppose that the inequality

dofi
i=1

holds for some C' > 0 and for any sequence {fi}¥_, C X of independent functions
satisfying condition (31). Then the Kruglov operator J is bounded from X to
YXX, and ||<%/HX*,Y><>< < C.

(ii) If A acts boundedly from X toY, then for any sequence {fi}i_; C X of
independent functions

<COlfllze (=Clfllx) (50)
Y

< 8[| | x—v [IF] 2y, - (51)

D ofi
=1

In the proof of (i) we will use a property of weak convergence of distributions.
Recall that one of the equivalent conditions for weak convergence of r.v.’s f, to
an r.v. f is the pointwise convergence of the corresponding characteristic functions
05, (t) — 05(t) for every t € R (see, for example, [50]).

Y

Lemma 13 ([39], Proposition 5). Let X be a symmetric space on [0,1] with the
Fatou property and let {f,}22, C X. If the functions f, converge weakly to f and

sup || fullx = C < o0,

n=1,2,..

then f € X and ||f|lx < C.

In the proof of (ii) we need an analogue of the well-known Prohorov inequality
[51] for non-negative functions. Let a sequence {fx}7; of independent functions
be defined on [0,1]. Let {h;}?2, be a sequence of independent functions such that
Fn (@) = Fopy, () (x €R) for every k=1,2,....

Lemma 14. If the f are independent and non-negative, then for any n € N

)\{kilfk>x}<2)\{éhk>g} (z > 0). (52)

Proof. Without loss of generality we can assume that the functions f; are defined
on the space [[;—,([0,1], A;) by the equality f;(t1,...,t,) = fi(t;) (i=1,2,...,n).
Since f; > 0, it follows from the definition of the Kruglov operator that J£ f; > g;
for some r.v. g; which is identically distributed with oy /5 f;. Hence,

DALt =Y gilta) (53)
=1 =1
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On the other hand, it is clear that for every ¢ = 1,2, ..., n the function f; is identi-
cally distributed with the sum g¢; + ¢}, where g; and ¢; are disjoint and identically
distributed. Therefore if A" = [[;_; A;, then in view of independence and the
inequality (53), for every > 0

A”{gﬁ(ti) saf =y i@i(m +al(6)) > 2

<2A”{Zgu } 2)\”{2%le 2}.

Since £ f; and h; are identically distributed and the functions h; are independent,
(52) is proved.

Proof of Theorem 22. (i) We follow the idea of the proof of Lemma 1.6 in [39].
Let n € N. For an arbitrary function f € X we choose a function h € X which
is identically distributed with it and such that h and x(o,1/,) are independent.
Then it is easy to check that the function h,, := hx[,1/5] is identically distributed
with the function oy, f. We consider a collection {x(0,1/n], fink}j—; consisting of
independent functions with .7, , () = %4, (z) (z € R) for 1 < k < n. Since the
functions | Sr_ihy k‘ and |h| have the same distribution function, the same holds
also for the functions | > ;_; hy, x| and |f|. Moreover, the collection {hn}}_,
satisfies the inequality (31). Hence by the assumption,

n

ClID h

k=1

n,k

=Clflx- (54)
X

Direct calculations show that 0y, (t) = n=10(t)+(1—n~1) for all t € R. Therefore,
the characteristic function of the sum H,, := 22:1 hy i is given by

O, (t) = (1 (0;t) —1)+1)"  (teR).

This implies that lim,, o Og,, (t) = exp(07(t) —1) = 01 4(t) (t € R), and therefore
H,, converges weakly to £ f. Since the space Y** has the Fatou property, it
follows from (54) and Lemma 13 that |2 f|lyxx < C| f]lx-

(ii) First of all, it is clearly enough to consider only non-negative functions.
We assume that a sequence {fx}7°; C X consists of non-negative independent
functions satisfying (31). As before, let the hy be independent functions such that
Fn (@) = Py (x) (x € R) for £ =1,2,.... Then by Lemma 14 we have (52),
and from this and Proposition 1 we infer that

n n
D ful| <D (55)
k=1 Y k=1 Y
Since the functions f;, (k =1,...,n) are pairwise disjoint, we get by the definition

of a disjoint sum that

| e =nas Z / (6~ 1) APy, ()

— 00
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whence

O et H 0. 5. (1) H On,, (t) = Osp_ 0, (1) (tER).

Thus, the functions Y ;_, hy and J£f are identically distributed. Hence by (55),
hor
k=1 Y

and the inequality (51) is proved in this case.

Now let {fr}72, C X be an arbitrary sequence of non-negative independent
functions. Without loss of generality we can assume that \{f; = 7} = 0 for every
7>20and all i =1,2,...,n. Then there exist 0 =t,, < t,_1 < --- <t; <ty =00
such that

= 4|2ty <4 | x—v [Ifllx,

Z)\{tjéfi<tj,1}:1 (]:1,771)
i=1

Note that condition (31) holds for the sequence {fix{f >t} }i=i- Therefore, as

already proved,
< =l () v
Y X i=1

Each sequence {fiX{tj<fi<tj—1}}?:l (j = 2,...,n) also satisfies (31). Thus, since
||X[0,1]||X =1, we get that

X

}\ <3| S e
j=2
<ncun| <At
X j=2
<4||Ji/||< iX{f¢>t1} Z Zsz{tJ<f <t;_ 1}’ >

=2

=4||%||(H(Zfi) o
=1

n

P

i=1

(Z fz’) X[j—1,4]
=1

)

X

=42

Zx
The inequality (51) follows from this and (56), and the theorem is proved.

Clearly, if Y has the Fatou property, then the assertion (i) of the last theorem
implies that .# is bounded from X to Y and ||.7||x—y < C. This result can be
extended to the case when X =Y and X is separable. Thus, we obtain a partial
affirmative answer to a question asked in [39], §1.6, p. 16.
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Theorem 23. Suppose that X is a separable symmetric space on [0,1] such that

ok
=1

for some C > 0 and for any sequence {fr}3>, C X of independent functions satis-
fying condition (31). Then the operator J# is bounded on X and | || x—x < C.

<COfllze =Clflx) (57)

X

Proof. Since X** has the Fatou property, standard arguments using cut-offs of the
functions fj give an extension of the inequality (57) to infinite sums. Therefore,
by Theorem 22, ¢ acts boundedly in X** and || || xxx _xxx < C. Theorem 15
now yields the required assertion.

Remark 5. However, if X # Y, then the assertion (i) of Theorem 22 cannot be
strengthened in a similar way, even in the case of separable Y. To see this, it is
enough to consider the spaces X = Lo, and Y = (L, )o.

Using Theorem 22 and the results obtained in the previous section on bounded-
ness of the Kruglov operator on symmetric spaces, we can prove the inequality (51)
in various concrete spaces. Here we cite only one such case. Let p € (1,00] and
q = p/(p—1). Since (Ly,)o is minimal among all symmetric spaces Y with the
property Y ** O Ly, and since exp L, C (Laz, )o, we obtain the following assertion
from Theorems 22, 12, and 13.

Corollary 3. For any p € (1,00] there exists a constant Cp, > 0 such that for any
n € N and any sequence {fi}7_, C exp L, of independent functions

>

k=1

< Gpllfllz:

exp Lp !

(Lag)o

Moreover, if Y is a symmetric space and the inequality

n

>k

k=1

S Offflexpz,
Y

holds for some C > 0 and for any sequence {fi}}_, C exp L, of independent
functions satisfying condition (31), then (Las,)o C Y.

The following theorem, proved in [42], is (in a sense) a converse of the second
statement in the Johnson-Schechtman Theorem 9.

Theorem 24. Suppose that a symmetric space X has the following property: for
every symmetric space Y with the Fatou property for which Y D X, there exists
a constant C > 0 such that for any n € N and any sequence {fr}}_, C Y of
independent functions satisfying condition (31)

dofi
=1

where £ is a disjoint sum for the sequence { fy}7_,. Then X D L, for some p < co.

< Clfly,
Y
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Proof. By Theorem 2.5.7 in [16], X C M4, where ¢x is the fundamental function
of X. Hence, for every function ¢ € ¥ such that ¢ < ¢x we have X C M; /4.
Thus by the assumption and by Theorem 22 (i), the operator ¢ acts boundedly in
the space My /y(+). Then in view of Theorem 17, condition (40) holds for each such
function ¢. By Lemma 11 we get that ¢x (t) < at® (0 <t < 1) for some a > 1 and

€ (0,1]. The last inequality together with Theorem 2.5.5 in [16] guarantees that

X 2 A¢X 2 Ata.

Since the Lorentz space A« contains the space Ly, if p > 1/« the assertion follows.

Remark 6. It is clear from the proof that the last assertion still holds if we replace
the class of all symmetric spaces with the Fatou property by the class of all
Marcinkiewicz spaces.

We now turn to the case of independent mean-zero functions. The original
version of the following theorem, which strengthens Johnson—Schechtman inequality
(27), was proved in [52] by using a technique from the theory of infinitely divisible
distributions. Here the proof is substantially simplified [53].

Theorem 25. Let X and Y be symmetric spaces on [0,1] with X C Y. If the
operator K acts boundedly from X to Y, then there exists a universal constant
a > 0 such that for any sequence {fi}7>, C X of independent functions with

fo fr(t)dt=0(k=1,2,...) and anyn € N

n
D e
k=1 Y

A key role in the proof of this theorem will be played by the Prokhorov inequality
in Theorem 5. Below we need the following two auxiliary statements.

< all A x-vy ]z - (58)

Proposition 6. There is a universal constant § > 0 such that for any sequence
{fx}32, of bounded symmetrically distributed independent functions

< Bllfllanro (n € N).

L,

Proof. 1t is easily seen to be sufficient to prove the statement for sequences of r.v.’s
of the form { f(k—1+1¢x) -71(s)}32, defined on the probability space €2 [0, 1], where
[/ is a measurable function on (0, co0) and, as above, Q =[]~ [0, 1] with the proba-
bility measure & = [];—; Ak (A is the Lebesgue measure). We define the following
sequence of linear operators:

Un: Ly N Loo = Loy, (0, 2), Unf(sit1,.ootn,.) =D f(k—1+t) - ri(s).
k=1

It is obvious that ||Un||L,nLo, —Ly, < - Let the functions fi be disjoint copies of
the functions f(k —1+t) (k=1,2,...) and let (") = 3"7'_ f}, be a disjoint sum
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of the first n functions. Since the functions f(k — 1+ tg) - rx(s) are symmetrically
distributed, by Theorem 5 we have

4 k—14+tg) -ri(s T < ex —Tarcsinh7-f(n)||oo> 7> 0).

{;ﬂ 1) o) > 7 < exp gy aecg ) 70
(59)

We recall that the function fi(¢) := In(e/t)/In(In(e€/t)) is ‘maximal with respect

to rearrangement’ in the space Ly, (see the first relation in (35) and Lemma 8).

Moreover, it is not difficult to check that for some C' > 1 and for all sufficiently

large 7 > 0

e O <Mt e (0,1]: fu(t) > T < e T

Assume that f € LoNLoo, ||fllz.nr.. =1, and ng € Nis chosen so that fx (0,5, 7 0-
It is easy to see that the right-hand side in (59) is not greater than

7—”fX(O,no] |OO>

T .
exp —5 arcsinh 5

for every n > ng and 7 > 0. Therefore, since arcsinht ~ Int as t — +00, we get
that sup,,_1 o |UnfllL,, < oo forevery fixed f € La N Loo. Thus, in view of the
uniform boundedness principle, the norms ||Uy||,nL.—L,, (7 € N) are uniformly
bounded and the assertion follows.

Lemma 15. Let X andY be symmetric spaces on [0,1] and let # : X — Y. Then
Ly, C Y, and in addition, there exists a universal constant v > 0 such that for
any v € Ly,
zlly <A N x -yl -

Proof. If the function f; is the same as in the proof of the preceding statement,
then as pointed out there, for any « € Ly, and any 0 < t < 1 the inequality z*(t) <
vf1(t)]z]|L,,, holds with some universal constant v > 0. Moreover, fi < J¢ xo,1
(see the proof of Theorem 12), and hence

Iflly <1 xpally <1 Ix—ylIxpulx = 14 x -y

As a result, we get that

lzlly < YN Ally 12l o, < ANA T x—vlI2 ]z, -

Proof of Theorem 25. First we assume that the functions fi, (kK = 1,2,...) are
symmetrically distributed. Let to := f*(1), where, as above, f is a corresponding
disjoint sum of the first n functions. Then

i)\{s € 10,1« [fu(s)] > to} = A{s > 0: |f(s)] > to} < 1.
k=1

If Up ‘= f}fx{\fk|>to} and Vg = ka{|fk\<t0} (k‘ = 1, N ,n), then {uk} and {Uk} are
sequences of independent symmetrically distributed functions, and fr = ug + vg.
Since >"7'_; A(supp uy) < 1, by Theorem 22 (see also its proof) we have

S

k=1

< 4luflx = 4 X001l x- (60)
Y
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At the same time, using Lemma 15 and Proposition 6 and taking into account that
I X[0,1)/lx = 1, we get that

n

Dovl| <A Ix—v | D v VBN N x—vIVILanLa

k=1 Y k=1 L,y
SVBIH | x -y 1" X1 00) | 20 Loe < VBIH || x -y (Fo + £ X (1,00) | 22)
< VBII Ix =y (I X001l x + 1 X (1,00 [22) = VBIH (| x v [[£] 22 -

This relation and (60) imply that the inequality (58) holds with the constant 4 +~(
for symmetrically distributed functions.

Consider the general case, when it is known only that fol fe@®)dt =0 (k =
1,2,...). Proceeding in the standard way, we use symmetrization. Let {f}}7_;
be a sequence of independent copies of the functions fx (k = 1,2,...,n), and in
addition let hy == fr—fi. (k =1,...,n). Then {hy}}_, is a sequence of independent
symmetrically distributed r.v.’s, for which the inequality (58) has already been
established.

Let 2 be the o-subalgebra generated by the sequence {f;}}_, and let Ez be
the conditional expectation operator with respect to it. In view of Proposition 2,
||Egg||y_,y = 1. Hence

n

>

k=1

n

S

k=1

<

[e«()

Since A{t > 0 : |h(¢)| > =} < 2X\{t > 0: |[f(¢)] > =z} (x > 0), by Proposition 1
the inequality (58) holds in this case with the constant o = 8 + 2y3. The proof is
complete.

Y Y Y

6. Rosenthal-type inequalities for symmetric
(quasi-)norms on sequences of independent functions

Let E be a symmetric (quasi-)Banach sequence space (see §2), let {ex}3>, C E
be the standard basis in E, and let X be a symmetric function space on [0, 1].
For an arbitrary sequence {fz}}_; C X of non-negative independent functions we

consider the quantity
n
H S feer
k=1

The main objective of this section is to find estimates as precise as possible for this
quantity in terms of disjoint copies of the functions in the given sequence. Results
of this type have found numerous applications in the study of various geometrical
questions, for example, in the local theory of convex bodies [54], [55]. The origin
of this quantity is obvious: in the case £ =1 and X = L, (1 < p < 00) it appears
in the Rosenthal inequalities (6). We shall consider upper and lower estimates
separately, since the assumptions under which they hold and the methods used in
their proofs are different.

EllX
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6.1. Lower estimates. We begin with a simple, but important statement proved
in [56], Proposition 1 (see a close result in [35], Lemma 3).

Proposition 7. Let {fi}72, be a sequence of non-negative independent functions
defined on [0,1] and let £ be a corresponding disjoint sum. For everyt >0

1 * *
5 ME X0, >t} < )\{ sup fk > t} < Mf"xp0,11 >t}

k=1,2,.

Proof. Let t > f*(1) be fixed (it is enough to consider only this case) and let
ag == M fi >t} (k=1,2,...). Then in view of (25) and the independence of the
functions f; we have

oo

MFE* >t} = ar <1 and AJ su >tr=1-— 1—ay).
X0, >t} ; k {k 1P Tk } H( k)

=1,2,... k=1

It is not difficult to show that

oo

w 21?11‘1/6
1-— (1- <1 - ===
2 s o) <15 s

For example, the right-hand inequality is a consequence of the estimates

H(l—ak)<1—|—2ak> <JJO-an)(+ar) =[]0 -a}) <1
k=1 k=1 k=1 k=1

Therefore,

ME X0, > t} )\{

1
~Mf >ty < s
5 {£*x0.1 > t} L+ Mf*xp0,1) > t}

. sup fr > t} < M (0,1 >t}
—12,...

and the proposition is proved.
The following statement was obtained in [57] (see also [58] and [59]).

Theorem 26. Let X be a symmetric function space and E a Banach symmetric
sequence space. Then for anyn € N and any sequence {fi}}_; C X of non-negative
independent functions

n

> £ (k)ex

k=1

£ X 00,11llx + (61)

n
> frex
k=1

EllX

Proof. We first prove this inequality in the particular case when X = L, and FE is
the sequence space s, (r = 1,2,...) with the norm [|(ax)32,]ls, = 22:1 al, where
(a’;) ° , is the non-increasing permutation of the sequence (|ag|)72
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Let A(t) := £*(¢t) and B(t) := maxi<g<n fx(¢). Then in view of Proposition 7,

;/OlA(t)dtg/OlB(t)dtg/OlA(t)dt. (62)

Further, let {gx}}_, be a sequence of independent r.v.’s such that AM{gy =1} =1/r
and Mgr, =0} =(r—1)/r (k> 1), where r € Nand 1 < r < n. Assume that
this sequence is independent with respect to the sequence {fj }7_; and that all the
functions are defined on the square [0, 1] x [0, 1] in the following way: fi(s,t) = fi(t)
and gx(s,t) = gi(s). Consider the sequence {frgx}3_, and denote by </ and %
the corresponding quantities analogous to A and B (defined above for the sequence
{fe}?—1). Applying (62) to this sequence, we get that

1 1,1 1
1/ &/(u)dué// %(s,t)dsdtg/ o (u) du
2 Jo 0Jo 0

Since (frgr)* = (o1 fx)* (see the proof of Theorem 22), where, as usual, oy, fx(t)
= fr(rt), we have & (u) = 01/, A(u) (u > 0). Hence,

Olszf(u)du:/Olal/rA(u)du:/olA(ru)du:i(/olA(u)du—i—/lTA(u)du),

and in view of the inequalities >, _, A(k) < [ A(u) du < 35 _; A(k), the preced-
ing relations imply that

L(/;A(u)dH;A(k)) </01/01%(s,t)dsdt

< i(/olA(u) du+§A(k)>. (63)

We shall show that (61) follows from the last inequality in the case when X = L,
and F = s,.. Consider the conditional expectation operator E_; with respect to the
o-subalgebra .# of the o-algebra of Lebesgue-measurable subsets of [0,1] x [0, 1]
which consists of all sets of the form e x [0, 1], where e is an arbitrary measurable
subset of [0,1]. If f is integrable on [0, 1] x [0,1], then E_4 f(t) fo f(t,s)ds. In
particular,

1<kLn

E.,AB(t) / max f(t)gr(s) ds.
If now & is the quantity analogous to A corresponding to the sequence
{fe®)gr(-)}72_,, then for every ¢ € [0,1]

T

/0 «%(u)du:/o Z PV X ((k=1) k) (8) ds = %Z(fk(t))ﬁ‘

k=1
Hence, applying (62) to the sequence { fi(t)gx(-)}}_,, we get that

T T

1 1
o kZI(fk(t))ﬁ <EqB(t) < - ;(fk(t))ﬁ, 0<t<1 (64)
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Since [y [ B(s,t)dsdt = [ E.4(t)dt, it follows from (64) and (63) that

i(/ Aw) dut ;A(@) < / ;m(t))ﬂ it < 2(/ Au) du +;A<k>),

(65)
and the inequality (61) is proved if X = L; and E =5, (r=1,2,...).
Let us consider the general case. Note first that the inequality (61) is a conse-
quence of the two estimates

| Axo1llx <2 and

ElX E

n
ZA ke
k=1
(66)
In view of the obvious inequality maxi<x<n fr < || Zk 1 Jrex HE and Proposition 1,
the first of these follows immediately from the left-hand inequality proved in Propo—
sition 7.
To prove the second inequality in (66) we use duality. First of all,

= sup S ()0,

E b:{bk}z:p”bHEX <1 k=1

= sup Z [[(fx(t)

b={br}i_y1, bl px <1 .55

( b£+1) bEL+1 =0,

where the definition of the dual sequence space E* is analogous to that in the case
of function spaces. Therefore,

/

From this and (65) it follows that

n

> fr(t)ex

k=1

n

we e SRR / ()il .

E b= {bk}k 17HbHE><<1 r=1

n

dt > sup (bh —bE, ) > Ak)
b:{bk}g:p HbHEX <1 TZ:: kE::l

= sup A(k)blﬁc =
b={bx}i_1, Il px <1 ;

Since ||flle, < |Ifllx (f € X) for an arbitrary symmetric space X on [0, 1], we
obtain the required inequality, and the theorem is proved.

The key point in the proof of the last theorem is the application of duality,
and therefore it cannot be generalized to quasi-normed symmetric sequence spaces.
Moreover, in the last part of the proof we use the embedding X C L;, which in gen-
eral fails for quasi-normed symmetric spaces X. At the same time, as shown in the
recent paper [60], the validity of the inequality (61) is determined exclusively by
probabilistic-combinatorial reasons. We shall cite several results from that paper
without proofs.
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Theorem 27. Let n € N and let { fi}7_, be an arbitrary sequence of non-negative
independent functions on [0,1]. Then

" I, 1
A{te[o,l]:;fk(t)>2;f (k)}28.

Corollary 4. Let X be an arbitrary quasi-normed symmetric space on [0,1]. Then
there exists a constant a > 0 depending only on X such that for any n € N and
any sequence {fi}r_, of non-negative independent functions on [0, 1]

>
k=1

Theorem 28. Let n € N and let {fi}}_, be an arbitrary sequence of equimeasur-
able non-negative independent functions on [0,1]. Then there is a constant cy > 0
independent of n and the functions fi such that

£ X017/l x + Zf*(k) Sa
k=1

X

)\{te 0,1 : FAt) = £°(2) — 1), j=1,..., m} > co.

Corollary 5. Let X and E be a quasi-normed symmetric function space on [0, 1]
and a quasi-normed symmetric sequence space, respectively, and let {e,}7°, be the
standard basis in E. Then there exists a constant C > 0 depending only on the
constant in the triangle inequality in E such that for any n € N and any sequence
{fx}7_1 C X of equimeasurable non-negative independent functions

n
> fren
k=1

6.2. Upper estimates in symmetric spaces with the Kruglov property.
Now we consider the following inequality opposite to (61):

H éfkek gf*(k)ek E), (67)

where, as above, f is a disjoint sum for the sequence {f;}}_, C X.

If £E=4¢ and X =L, (1 < p < o0), then this relation coincides (up to
a constant) with the right-hand Rosenthal inequality in (6). In the more general
case when F = /; and X is an arbitrary symmetric space containing L,, for some
p < 00, we obtain the inequality (27) proved by Johnson and Schechtman [35]. Later
Montgomery-Smith ([57], Theorem 1) extended (67) on an arbitrary symmetric
sequence space F (with the same condition on X).

In all the papers cited above, the proof is crucially based on use of the well-known
Hoffman-Jgrgensen inequality [36] or its variants. But in [42] (Theorem 6.7) a con-
struction of the Kruglov operator and the interpolation theory of operators are
used. In the special case when E =/, (1 < ¢ < 00) the estimate (67) was obtained
there for any symmetric space X with the Kruglov property. Here we shall prove

n

Z f*(k)ek

k=1

“q
E

EllX

< C<||f*X[o,1]||X n
ElIlX
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a more general (and in fact definitive) result of this type from a later paper ([61],
Theorem 1), which holds not only for normed but also for quasi-normed symmetric
sequence spaces satisfying some mild side conditions.

Below we need the inequality (67) in the special case £ = ¢, (1 < ¢ < 00),
with a sharp constant as ¢ — oco. As already mentioned, the original version of
this result was obtained in [42]; here we present a more precise result from [44], in
which the dependence of the constant C' on the norm of the Kruglov operator and
q is revealed (this will play a decisive role in the proof of the next theorem).

Theorem 29. Let X and Y be symmetric spaces on [0,1], let X CY with con-
stant 1, and let the norm on Y be order-semicontinuous. If the operator JZ acts
boundedly from X to Y, then there exists a universal constant 3 > 0 such that for
any n € N, any sequence { fr}7_, C X of independent functions, and any q € [1, o0]
the following inequality holds:

IRl < BIAIYLy (1€ X0, lx + I k)il )- (68)

For the proof we need the following construction from Banach space theory ([17],

p. 46). If X is a symmetric space on [0,1], then X (¢,) is the set of all sequences
{fx}32, C X such that

< 00
X

u
=1,2,..

n 1/p
M= s (X 1ar)
e k=1

(with the natural modification for p = c0). We shall denote by X (¢,) the closed
subspace of X (¢,,) generated by all sequences {f;} C X which are eventually zero.

Proof of Theorem 29. We assume first that the space Y has the Fatou property.
It is not difficult to check that the statement (ii) of Theorem 22 holds for infinite
sums, and therefore for some universal constant o > 1 we have

> 1l
=1

Moreover, by an assumption of the theorem and by Proposition 7,

1)z lly e =

< af| || x -y [[f]l 2 -
Y

[y ey < IUFR)llx ) < Ifllzg-

Next we use the interpolation property of the Calderén construction (see §2). Let
(Q, 2) = Taeo([0,1], Ag) and let §: (Q, 2) — ([0,1],A) be a measure-preserving
map. For every function g € S(Q, &) we set Tg(x) := g(6~'z) (z € [0,1]). Then
the map T': S(Q2, Z) — S([0,1],\) sends each function g into an equimeasurable
function, and thus (Tg)* = ¢*. Finally, we define a positive linear operator Q
acting from S(0, 00) to S(Q, &) by

Qf(WQ,W17"') = {fk(wk)}?’:o, fES(0,00),

where fr(wi) = f(wr + k) (wr € [0,1]), & = 0. The argument at the beginning
of the proof shows that the positive operator Q': = T'Q is bounded from Z% to



Independent functions and the geometry of Banach spaces 1053

Y (¢1) and from Z to Y (£ ), with norms which do not exceed ||| x—y and 1,
respectively. Therefore,

Q'+ (Zx)'"Z%)" — (Y (£)) (Y (b))’
and
Q< IQUGS yio [Q1 ey < @ IH s 0 (0,1),
If g =1/(1 — ), then for each § € (0,1) we have the embeddings
Z% C(Zx)'70Z%)° (Y)Y (U))” S Y (L)

Indeed, to check the first of them, for any g € Z% with g = g* and lgllze =1 we
set

91 = 9x10.1] + 9'X[1,00),  Goo 7= IX[0.1] F X[1,00)-
It is obvious that ¢ = (91)'~%(goo)?. Moreover, since g(1) < 1, g; is decreasing.
Hence, g; € Z% and | g, zi, <2 (i =1,00). The second embedding with constant 1
is proved, for example, in [62], Theorem 3. As a result, we get that

1
||Q,||Z§(~>Y(Zq) < 2a||j£/HX/iY'

The statement of the theorem now follows from the easily verified inequality
£l 22 < 1€ xp0,11llx + (£ (R))lle, < 2]l 22,

which holds for an arbitrary symmetric space X and all 1 < ¢ < co.

Now let the norm on Y be just order-semicontinuous. Then Y is isometrically
embedded in the space Y** having the Fatou property (see §2). Therefore, the
result follows from the case considered above and from the assumption that X C Y.

Remark 7. Let X be a symmetric space on [0, 1] for which there exists a constant
C = Cx > 0 such that the inequality (67) holds for every sequence {fx}7_; C X
(n € N) of independent functions. As mentioned in §4.1, in the classical case
X =1L, (1 <p < oo) this is the Rosenthal inequality. In Rosenthal’s proof of
Theorem 6 and in Burkholder’s proof of a somewhat more general result in [63],
the constant C'r, in (67) increases exponentially as p — oo. The sharp constant
Cr, < p/In(p+1) (1 < p < 00) was found in the paper [64] (see also alternative
proofs in [31] and [58]). The notion of the Kruglov operator lets us consider this
question from a more general point of view. From Theorems 22 and 23 it follows
that in the case of symmetric spaces that are separable or have the Fatou property
the best constant Cx in (67) must be equivalent to the norm of J# on X. Due
to this fact, the sharp constants in (67) were found in [44] for various scales of
symmetric spaces, in particular, for Lorentz and Marcinkiewicz spaces.

We shall now prove a statement similar to Theorem 29 for general quasi-Banach
symmetric sequence spaces E satisfying some conditions. The first condition is that
for every k € N the dilation operator

O'k({aj}?il) ::(al,...,al,az,...,ag,...,aj,...,aj,...)
— ——

k k k
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is bounded on E and
(i) lloklg—e <k, keN.

The second condition is that the following continuous embedding holds:
(i) ¢, CE.

Obviously, a (Banach) symmetric sequence space E satisfies the condition (i) as
well as the condition (ii).

Theorem 30. Let X be a symmetric function space with an order-semicontinuous
norm and with the Kruglov property, and let E be a quasi-Banach symmetric
sequence space satisfying the conditions (1) and (ii). Then there exists a constant
C > 0 depending on X such that (67) holds for any n € N and any sequence
{fx}?_, C X of independent functions.

Proof. The key role in our approach is played by the ‘weak’ ¢1-space {1 o (see also
[58], proof of Theorem 0.2). This space consists of all sequences a = (ax)32; such
that

lall1,00 == sup kaj, < oco.

=

It is easy to see that /; o is a quasi-Banach symmetric sequence space and that
la+bll1,00 < 2([lallio0 + 1bll1,00) (@b € l1 ). (69)

We first prove the inequality (67) in this special case.

Proposition 8. If a symmetric function space X has the Kruglov property, then
there exists a universal constant Cy > 0 such that for any n € N and any sequence
{fe}i_, C X of independent functions

H Zm). (70)

Proof. Since the proof is rather lengthy, we provide here only its key points (see
the details in [61]).

Without loss of generality, we can assume that a given sequence {fi}p_; C X
consists of non-negative functions. Let to := £*(1). Note that

n

> fren

k=1

n

Z f* (k‘)ek

k=1

<Gy (If*X[O,l]HX +
X

l1,00

> Ms€0,1]: frl(s) > to} = Ms > 0:£(s) >t} < L.
k=1

Hence if gr := fex{f.>t0} and hg := fiX{fo<tor (B =1,...,n), then fr = g + hy
and Y, _; A(supp gx) < 1. We shall estimate the quantities

n n
H > gren > hier,
k=1 k=1

and H

01,00 11X 01,00 11X
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separately. Let g and h be disjoint sums of the sequences {gx}}?_, and {hy}p_;,
respectively. Then by the definition of the functions g and hg, it follows that

g" =g Xj0,1) = £*Xj0,1)- Since |[alle, .. < lalle, (a € £1), by Theorem 22 we have
H > gken <8 | x—x|lg*[lx = 8[| (| x—xIf" xp.1ll x-
k=1
(71)

It remains to prove a similar estimate for the sequence {hy}}_; consisting of uni-
formly bounded independent functions. First we can use Theorem 29 in the case
X =L, (p > 1) to show that for some universal constant v > 0

H éf*(km

n

ng

k=1

<
X

el,oo X

n

> hi(uer

k=1

p

B i p 2 )
el,oo ln(p+ 1)

th(u)ek ) <7 Zf*(k)ek
k=1 P k=1

The quantity on the left-hand side of this inequality is equivalent to the norm of
the function
n
Z hk (u)e k
k=1

in the now familiar Orlicz space Ly, where My(u) = e"V(ute) _ 1 (see, for
example, [65], Corollary 1 or [64], Proposition 3.6). Since X has the Kruglov
property, it follows by Theorem 14 that Ly, € X. Therefore, for some universal
constant ' > 0 we get that

Together with the estimate (71) and the inequality (69) this implies (70), and the
proof of the proposition is finished.

<7
P

él,oo

whence

sup
p>1

(5
p

el,oc Zl,oo

u —

l1,00

n

Z hi(u)eg

k=1

n

> £ (k)ex

k=1

Zlvoc X el,oo

Before we continue the proof of Theorem 30, let us introduce some additional
notation. Let E be a quasi-Banach symmetric sequence space. For a given n € N we
define the operator UF acting from the set of all nxn matrices to the n"-dimensional
space of step-functions in L;(0, 1) spanned by the characteristic functions of the
intervals A; = [(i — L)n™™,in™™), ¢ = 1,...,n™. To define this operator, we
consider the set {1,2,...,n}" and an arbitrary one-to-one map ¢ of this set into
the set of intervals {A;}7",. For each matrix o = (aij)itj=y its image UF () is the
function

n

UEa(t) = Z

Jiy--in=1

.....

n
E : Ak i €k

k=1

EXAwl i @) (0<t<1).
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The definition of the operator UE depends, of course, on the choice of the map ¢.
Nevertheless, if X is a symmetric space on [0, 1], then the norm |[UF ()| x does
not depend on ¢.

Further, we recall that a matrix = (1, ;)7 ;- is said to be bistochastic if

n n
pig =0, Zui,jZZm,jzl, I<ijgsn
i=1 j=1

For such a matrix, we define a family {# = {£/'}7_; of independent r.v.’s on the
probability space [0,1]™ as follows. For k = 1,2,...,n, i = 1,2,...,n, and ¢t =
(t1,t2,. .. ty) € [0,1]™, let &F(t) = & (tk) = 1/i on some subset of [0,1] with
measure p; . Since the matrix p is bistochastic,

- 1
Z)\{,’::i}zl (i=1,...,n). (72)
k=1
Moreover, if &} (t) = 1/ix for ¢t € [0,1]", where 1 < i <n (1 <k < n), then
p Ny 1 el 1
1€ Dl = sup k&)™ = sup —cardqj: &EF(E) > ~
k=1,...,n r=1,...n T T

1
= sup -—card{k:jp <r}.
r

r=1,....,n

In this notation we can state the following result, which is implicitly contained
in the proof of Proposition 2.1 in [59].

Proposition 9. Suppose that X is an arbitrary symmetric function space and E
is a quasi-Banach symmetric sequence space satisfying the condition (i) (p. 1054).
Then for any matriz o = (v ;}7 ;_; there exists a bistochastic matriz pn= (p; ; }i ;-4
such that

n
*
E X (k—1)n+1€k
k=1

U7 llx < 2l max{1, 6" 1,00} x

)

E

: . . ,
where {a;}7_, is the non-increasing permutation of the sequence {|o j|}7';_;-
:

We now apply Propositions 8 and 9 to the proof of Theorem 30. Since X has
the Kruglov property, by Proposition 8 we have
S| )
k=1 41,00

where f¢ is a disjoint sum for the sequence & = {&}'}7_. Since from (72) it follows
immediately that

1€ hmollx < C()(|fg*X[o,1]||X i

n

. 1
fg (u) = Z 7 X[i—1,3) (u),

i=1
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we have

I Xx0,7llx <1 and < 1.

> £ (k)ex
k=1

Thus, ||[[£#]1,00 ||x < 2Cy, and by Proposition 9 we obtain the following very
general statement, which can be regarded as an analogue of a well-known result of
Kwapien and Schiitt [6].

1,00

Corollary 6. If a symmetric function space X has the Kruglov property, then for
any n € N, any quasi-Banach symmetric sequence space E satisfying the condi-
tion (i), and any matriz o = (i j}7 ;-4

n
*
E X(k—1)n+1€k
k=1

1U7 allx < Ko

)

where the constant Ko depends only on X.

We are now ready to finish the proof of Theorem 30. Since the space E is
symmetric and the functions fx (k = 1,2,...,n) are independent, we can assume
that the functions fi(s1,$2,...,8n) = fr(sk) defined on [0,1]" are non-negative
and non-increasing. We represent each of them as a sum of three disjoint terms in
the following way. If to = £*(1), then f} := fix{si>to}s f2 = (S — FE)X[0,1/n):
and f = f— f} — f?. Note that >, _, A(supp f}) < 1 for i = 1,2. Hence, in view
of the condition (ii) (p. 1054) and Theorem 22 we have

n n
H S fier S
k=1 k=1

It remains to show that a similar estimate also holds in the case 1 = 3. For this we
use Corollary 6. As in the proof of Theorem 0.2 in [58], we introduce the matrix
o= (ai,j}zj:p where

YA N x—x Mt xpullx  (G=1,2). (73
X

<
ellx

Q; ;= sup ff’(sz), j=1,...,n—1, o =0.
Jj/n<si<(G+1)/n

Let (j1,-.-,4n) € {1,...,n}"™. If the coordinates of a vector s := (s1,82,...,58)
are such that j;/n < s; < (j; +1)/n, then

n n
Zfig(si)ei Zai,jiei
i=1 1=1

(note that f3(s;) = 0if 0 < s; < 1/n). Since for every (j1,...,jn) € {1,...,n}"

<
E E

i i +1 _
)\{36[0,1]":]<si<]+ 7z:l,...,n}:n",
n

n

we conclude from Corollary 6 that

[
k=1

<|UFalx < Ko

n
*
E : Ck(lc—l)n+1ek
E

k=1

EIlX
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To estimate the quantity on the right-hand side of (74), we introduce a fam-
ily {f;}7, of independent r.v.’s on [0,1]", defined using the given matrix a =
(ozw}w:1 as follows:

fl(t) = ]El(tz) = Zai,jX[(j—l)/n,j/n] (tz)a 1= 13 sy T

j=1
Since fi(t) < fi(t) (i=1,...,n), for the corresponding disjoint sums

n

Zfi(t—i‘f‘l)X(iq,i](t) and (¢ Zf (t—i+1)x (-1, () (t>0)

g
—~
~~
~
I

we have f(t) < f(t) (t > 0). Moreover, £*(k) = af,, ., (k=0,1,...,n—1) and
aj = sup  sup fz (si) < to =£*(1).

i=1,...n 0<s;<1

Hence, if L is the constant in the triangle inequality for the space F, then

n n—1 n—1
> b pmerlle < L(m{ 1D dhnraen ) < L(f*(l) + D (R)ex
k=1 k=1 E k=1

L(f*(1)+ K E) <2L

)

so that in view of (74)

n
k=

Since for every ¢ € [0,1]"

< LZ( S e
E k=1

the statement of Theorem 30 follows from (73) and (75).

< 2KoL

n

> fe(t)ex

k=1

n

> fiber

k=1

n

> fiex

k=1

+
E

)

Corollary 7. Let a symmetric function space X have the Kruglov property and let
E be an arbitrary (Banach) symmetric sequence space. Then there exists a constant
C > 0 depending only on X such that for any n € N and any sequence { fy}7_; C X

of independent functions
n
) < Z Jrex
Ly k=1 EllX

; L1>. (76)

E

o <||f*X[o,1]||X T

n
kaek
k=1 E

< c(nf*x[o,l]nx +
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Proof. The left-hand inequality in (76) holds for every symmetric space X, and
it is an immediate consequence of Proposition 7 and the fact that || f||z, < ||fllx

(f € X). To obtain the right-hand estimate, note that, in view of the inequality
(61) in the special case X = L;, we have

>t (k)ex > fren
k=1 k=1

The required result follows from this and the inequality (67).

<
E

EllL;

Remark 8. The estimate obtained in Theorem 30 (as well as the upper estimate in
Corollary 7) is sharp in the following sense. If it holds in the case E = ¢; for every
n € N and for an arbitrary sequence {fx}7_, C X of independent functions, where
X is a symmetric space on [0, 1] which is separable or has the Fatou property, then
X has the Kruglov property (see Theorems 22 and 23).

Remark 9. If Banach spaces X and F have the Fatou property, then it is not
difficult to show that the inequalities (61), (67), and (76) also hold for all infinite
sequences {fx}%2; C X of independent functions.

7. The Khintchine inequality and its generalizations

As before, let 7 (t) = sgnsin 287t (k = 1,2,...) be the Rademacher functions
on [0,1]. The Khintchine inequalities (1) cited in §1 have generated an enormous
amount of research and generalizations and have found numerous applications in
the most diverse parts of analysis (see, for example, [3]). In particular, in 1975
Rodin and Semenov [66] proved that the upper estimate

0o o 1/2
Zakrk < C(Zai) (77)
k=1

X k=1

holds in a symmetric space X on [0, 1] if and only if X contains the space (exp La)o.

Theorem 25 proved in §5 enables us to determine sharp conditions on a sym-
metric space X under which a similar inequality holds with scalar multiples of the
Rademacher functions replaced by arbitrary mean-zero independent functions. In
fact, we consider the question of the validity of even more general estimates, when
the fo-norm on the right-hand side of (77) is replaced by the norm in an arbitrary
symmetric sequence space E # ¢1. The following theorem is proved in the paper
[67] (see also [68]).

Theorem 31. Suppose that X is a symmetric space on [0, 1] which is separable or
has the Fatou property. Then the following conditions are equivalent:

(a) X €K;

(b) there exists a C > 0 such that for any sequence { fi}32; C X of independent
functions with fol f®)dt=0(k=1,2,...)

00 S 1/2
> f <CH<ZJC§)
k=1 X k=1

; (78)
X
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(¢c) there exist a symmetric sequence space E # €1 and a constant C > 0 such
that for any sequence {fi}7>, C X of independent functions with fo fe(®)dt =0

(k=1,2,...)
>t
k=1 X

(d) there exist a symmetric sequence space E # £y and a constant C' > 0 such
that the inequality (79) holds for any sequence {fx}3>, C X of symmetrically dis-
tributed independent functions with

<O IUE] (79)

D Asupp fi) < (80)
k=1

Below we need the following two lemmas. The first of them is only stated here
(see its proof in [67]).

Lemma 16. Let X be a symmetric function space on [0,1] and let E be a sym-
metric sequence space with E # (1. Suppose that for some C' > 0 and for any
sequence { fr}72, C X of symmetrically distributed independent functions satisfy-
ing condition (80) the inequality (79) holds. Then a similar inequality (possibly
with a different constant) holds for an arbitrary sequence of independent functions
satisfying (80).

The second statement can be obtained by general arguments involving the theory
of interpolation of operators (see, for example, [69], item 12); however, we prefer to
give a direct proof of it.

Lemma 17. Let E be a symmetric sequence space with E # 0. There exists
a positive first-degree homogeneous function ¥ (u,v) increasing with respect to each
argument such that lim, o4 ¥ (u,v) = 0 and such that for any a = (ar)7>, € L

lalle < (llallew s [lalle,)- (81)

Proof. Let ¢g be the fundamental function of the space E, that is, ¢g(n) =
(D ek”E (n € N), where the vectors e, are the vectors of the standard basis
in sequence spaces. Consider a piecewise linear function ¢(¢) on [0,00) such that
©(0) =0 and p(n) = ¢(n) (n € N). Since ¢(n) is increasing and ¢(n)/n is decreas-
ing, ¢(t) is quasi-concave for ¢ > 0. Therefore, if B(t) is its least concave majorant,
then (see §2 or [16], Theorem 2.1.1) we have

p(t) <B(t) <20(t)  (t>0). (82)

It is easy to check that ¢(u,v) := v@(u/v) (u,v > 0) is a positive first-degree
homogeneous function increasing with respect to each argument. In addition, by
(82) and the definition of ¢ we have lim, .o+ ¥(u,v) = 0.

In conclusion we prove (81). Let a = (ax)>, € ¢1. Without loss of generality,
we can assume that a; > ag > --- > 0. For each n € N define a" = ZZ:1 aier.

Since a™ = Yp_, (ar — ak+1) Zle e;, where a, 1 = 0, we get by the concavity of
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P(t), the inequalities (82), and the definition and properties of the function ¢ that

n

" " ay — apy1
la™|e < (ar — ars1)e(k) < a1y TH o(k)
k=1

k=1
n

<o X 2 k) = (o Yoo - k) < olallesfall,)

ai
k=1 k=1
From |la™ —all;;, — 0 it follows that ||a” —a||g — 0. Therefore, passing to the limit
in the last inequality as n — oo, we obtain (81).
Proof of Theorem 31. (a) = (b). Let {fx}32; C X consist of independent functions

with fo fre@®)dt =0 (k=1,2,...). Then by Theorem 25 there exists a constant
C > 0 depending only on X such that

(83)

\

o| sl
k=1

Recall that f(t) = fu(t — k + 1)X[k—1,k)(t) (t > ()) and that Z% is the symmetric
space on (0,00) with the quasi-norm |lgllzz = llg"xp,1llx + 19X[1,00) [ 2 11.00)
Therefore, if £ = >, fi, then by Theorem 26 with E = ¢ we get that

< I xq0,1llx + <Zf*(k)2> H (ka)
z% k=1

This and (83) immediately yield (78), so (b) is proved.

The implications (b) = (c¢) and (¢) = (d) are obvious.

(d) = (a). By the assumption and Lemma 16, (31) holds for an arbitrary
sequence of independent functions satisfying (80). Applying (31) to the functions
|fx| (k=1,2,...) and using (81), we have

X

< CIUe Ix < ClR )l 1) || - (84)

Let 2,y € X, © # 0, y # 0. Since the properties of the function v imply that for
arbitrary s,t > 0

vl <max{ 2 ot < (24 L)oo,

we get for s and ¢t with ||z||/s = ||ly||/t that

]

ol < (1204 B oo,y < 2ma{ 120 S0 L) = 20l o

t
Therefore, from (84) it follows that

> 1l
k=1

LS 209 (|11 CFllece [l - I1TCANen || )

(\|}|I|I |||ZT|‘|‘;( 1>
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. <H|<fk>||¢w I )

G T 20
Since lim,, 04 % (u,v) = 0 by Lemma 17, it follows from the last inequality that for

some Cy >0
> 1l
k=1 X

Then in view of Proposition 7 the inequality

whence

<Gy

sup | fi|
k=1

IR

<Gy

>t
k=1 !X

holds for an arbitrary sequence of independent functions satisfying condition (80).
Since the space X is separable or has the Fatou property, Theorems 22 and 23 give
us that X € K.

Remark 10. If the functions fi (k = 1,2,...) are scalar multiples of Rademacher
functions, then the result will be quite different. As proved in [70], for every
sequence space E which is an interpolation space for the couple (¢1,¢2) there
exists a symmetric function space X on [0,1] for which the two-sided estimate
CH(aw)lle < || Xhes akrkHX < C|l(ax)||g holds. Therefore, of course, the last
inequality for some E # ¢; does not at all guarantee that a similar estimate holds
for /5.

We now apply Theorem 31 to the study of vector-valued series of the form
oo
)= fuls)ri() (s, €[0,1]),
k=1

where {fj} is an arbitrary sequence of independent functions and the rj are the
Rademacher functions. If X is a symmetric space on I = [0, 1], then X (I x I) is
the corresponding symmetric space on the square I x I with the norm || f||x 7<) =

1l x-

Theorem 32. If a symmetric space X is separable or has the Fatou property, then
the following conditions are equivalent:

() X €K;

(B) there exists a constant C' > 0 such that for any sequence {fx}3>, C X of

independent functions
o 1/2
<o|(x#)
k=1

<§_°j ) gmsme

(v) there exists a constant C > 0 such that for any sequence {fx}3>, C X of
independent functions
1
<]
X 0

(£7)

1/2

;o (85)
X

X(IxI)

1/2
(86)

roni eel( )"

k=1

X
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Proof. We first note that the left-hand inequalities in (85) and (86) hold in any
symmetric space. Let us check this, for example, for (85). Since the sequence
{fx(s)ri(t)}32, is unconditional in X (I xI) with constant 1 ([39], Proposition 1.14),
the Khintchine inequality in (1) for L; with the optimal constant A; = 1/v/2 [71]
gives us that

oo

> frl(s)ru(t)

H = du
k=1 X(IxI)

X(IxI)

1 [} 1/2
> — f2>
X(IxI) \@H<,§ i

The proof of the left-hand inequality in (86) is quite similar.
Further, since the functions fi(s)ri(t) (k =1,2,...) are independent and

// Fee e dsdt =0 (k=1,2,...),
0J0

the right-hand inequality in (85) is an immediate consequence of (a) by Theo-
rem 31. Let us prove the right-hand inequality in (86). Let {fx}22; C X be
a sequence of independent functions. Then the functions gx(s) = fr(s) — fol fe(t)dt
(k=1,2,...) are also independent, and fol gr(t)dt =0, k = 1,2,... . Therefore,
applying Theorem 31 to the sequence {gx(-)ri(t)}32, for fixed ¢ € [0,1] and then
taking into account that |xjo,1)|lx =1 and [|g||x > fol lg(s)| ds, we get that

/01 éfk(S)Tk(t)detZ/ol g(gk(s)+/01fk(u)du>rk(t)det
2 s)rk(t)Hth-i-/Ol :01 01
C (ggg)w + (]§:1</01fk(u)d > > H(ka>

+(c+1)(231(/01fze(u)du>2>1 "’ (2C +1) H(ka) .

Conversely, let (3) or (y) (more precisely, the right-hand inequality in (85)

r (86)) hold. To prove (&) it is enough to check that X satisfies the condition

(d) of Theorem 31. We assume that the sequence {fx}3>; C X consists of symmet-

rically distributed independent functions satisfying (80). Using Proposition 1.14

in [39] again, we conclude that {f} is an unconditional sequence in X with con-
stant 1. Therefore, if the right-hand inequality in (86) holds, then

o] el (£0)"

$)ri(t)re(u)

$)ri(t)re(u)| du

X

w) du - rk(t)‘ dt

X

X

oo

> ke

k=1

’
X
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and (d) is proved. In addition, the distribution of the function f; on I coincides
with the distribution of the function fi(s)rg(¢t) on I x I (k= 1,2,...). Indeed,
since fj is symmetrically distributed, for every 7 € R we have

N {(s,t) € I x I: fr(s)rp(t) > 7}
= %(A{sé[:fk(s) ST+ Msel:—fr(s)>1H =XMsel: fr(s) >}

Therefore, due to the independence of the functions fr (k=1,2,...) and fr(s)re(t)
(k=1,2,...), respectively, we get that

>
k=1

X

ifk(sm(t)H ,
k=1

X(IxI)

and thus (d) is a consequence of the right-hand inequality in (85) as well. The proof
is complete.

Remark 11. Tt is of interest to compare the statement of the last theorem with two
well-known results. According to the first one, for every symmetric space X which
is separable or has the Fatou property, the following conditions are equivalent:
(i) there exists a constant C' > 0 such that (85) holds for an arbitrary sequence
{fx}32, C X and (ii) the lower Boyd index ax is positive (the implication (ii) = (i)
is proved in [17], Proposition 2.d.1, and the opposite implication (i) = (ii) is proved
in [72]). The second result (the Maurey inequality) says that if X is a g-concave
Banach lattice ([17], Definition 1.d.3) for some ¢ < co, then there exists a constant
C > 0 such that the inequalities (86) hold for an arbitrary sequence {fi}7>, C X
([17], Theorem 1.d.6(i)). We observe that in both the cited results the coefficients of
a series are arbitrary functions; on the other hand, the conditions guaranteeing that
the inequalities (85) and (86) hold are much more restrictive than the condition ()
in Theorem 32.

In symmetric spaces ‘close’ to L., the Maurey inequality mentioned in the para-
graph above does not hold in general. Nevertheless, estimates of the norms of
polynomials in systems of independent functions have recently been obtained also
for such spaces. This will be discussed in the next section.

8. Estimates of norms of polynomials in systems
of independent functions in spaces ‘close’ to L,

Let {& 1}, be a system of independent r.v.’s on a probability space (T,.7,7),

and let {f;}7; be a system of measurable functions on another probability space
(X, 3, u). We consider the expectation (with respect to 7)

E (87)

Zfi(t)fi(x)

LOO(l‘)
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The classical result of Salem and Zygmund [73] asserts that for some C' > 0 and
all n € N we have

C'(nlnn)'/?2 <E < C(nlnn)t/?, (88)

Lo

n
Z 7] (t)eQﬂ'wz

j=1

where, as above, the functions r;(t) are the Rademacher functions on [0, 1].

In the monographs [74] and [75] a detailed study is presented of a more general
situation concerning the behavior of the quantity (87) for the case when {f;} is
a system of characters on a locally compact Abelian group G, restricted to a com-
pact symmetric neighbourhood V of the unit element e € G. The proof of lower
estimates for (87) is based on a comparison of it with the quantity

E , (89)

Loo ()

Z%‘(t)fi(x)

where {7;}°, is a system of independent Gaussian r.v.’s with Ey; = 0 and Ey2 = 1
(¢ = 1,2,...). The crucial role here is played by the well-known Slepian lemma,
which enables us to get lower estimates for expressions of the type

E max | Y 5(t)filwn)|,
-1

1<k<m| 4
K2

and thereby for the quantity (89) under the assumption that points z1,...,z,, are
selected in V in such a way that the corresponding vectors

ka = (fl(xk),,fn(xk)) eCcn (k=1,...,m)

are located sufficiently far from each other in the Euclidean metric in C™. Thus,
a lower estimate for (89) can be obtained only if the e-entropy of the set {W, }rev
in the ¢3-metric can be controlled. The latter is a non-trivial problem even in
relatively simple cases.

To estimate the expectation (89) from below, Kashin and Tzafriri proposed in
[76] and [77] a new and interesting method based on the use of a two-dimensional
version of the central limit theorem with sharp estimates of the remainder term.
This method shows that it is sufficient to ensure the smallness of the mean

1 n
ﬁ Z |(W£z’ W$j)|2'

ij=1

This is, of course, much easier to achieve than to guarantee that a similar condition
holds for the entropy of the set {W,,}™ ,, that is, to guarantee the smallness of all
the scalar products (W,,,W,,;) (1 < i # j < n). Due to this fact, it was shown
that the lower estimate in (88) holds for random polynomials in any orthonormal
bounded system in Ls. We cite the following theorem proved in [76].

Theorem 33. For any M > 0 there exist constants C; = C;(M) >0 (j =1,2,3)
and ¢ = q(M) > 0 such that for any system {fi}_; of functions with
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@) [Ifillagn =1 fillLaqw <M (i=1,...,n), and

n n 1/2
(b) Zaifi < M(Z |ai|2) for all a; € C
i=1 La(p) i=1

and for any sequence {&;}_, of r.v.’s defined on a probability space (T, .7 ,T) with
(c) the & independent, E¢; = 0, E|&|2 =1, and (E|&H)Y3 <M (i=1,...,n),
the following inequality holds:

Z@@n

T{tET:

LOO(M)

whence, in particular,

E > C3(nlnn)'/2.

DGk
=1

In [77] the last theorem was generalized to the case of ‘random’ norms of the
form

Lo (l‘)

)

LOO(N')

Zfi(t)aifi(l‘)

where a; € C. It was noted in the same paper that in fact similar lower estimates
hold not only for the L.,-norm, but also for the so-called integral-uniform norm
(introduced there)

1 Fllmoo = /X /X mas{[£@)], - |f (@)} dpar) - dps(am),

where m € N and f is an arbitrary integrable function on the probability space
(X, 3, 1). The estimates for the norms || - [|;,,00 are undoubtedly of interest, since
these norms carry substantial information about the distribution function of f.
First of all, it is not difficult to show that

£ llm,00 = /000(1 — (L= ng(2))™) dz,

where n¢(z) = pf{z € X : |f(z)| > z}. In particular, it follows that | f||; <
1fllmoo < IIflloe and [[fllmoc — |[fllec as m — oo. In addition, as shown in
Proposition 2 of [78] and independently in Theorem 2 of [79],

1/m
wmwxmé (0 dt, (90)

with constants which do not depend on m € N,
The following generalization of the results of Kashin and Tzafriri was obtained
by Grigoriev in [80], Theorem 1 (see also [81], Theorem 1).

Theorem 34. Let sequences of functions {f;}7"_, and {&}"_, defined on proba-
bility spaces (X, %2, u) and (T, T, T), respectively, satisfy conditions (a) and (c) in
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Theorem 33. Suppose also that a sequence (a;)?—, € C" is fized and that for any
(ci)iz, € C?
Zcifi

i=1

< MR({ai})”(i |Ci|2> 1/27

i=1

La(p)

where M > 0 and p € [0,1/2) are some constants and
n 2 n -1
r=rah = (L) (Xlet) -

i=1 i=1

Then there exist constants ¢ = q(p, M) > 0 and C; = C;(p, M) >0 (j = 1,2,3)
such that

T{tET:

n n ) 1/2 C,
Y akt)fi < Cl(z il 1HP> } < Bq (91)
=1 i=1

m,0o
and

E

n 1/2
> C’g(Z|ai2lnP) 7 (92)

i=1

> aitifi
i=1

where P := min{m, R} + 1.

m,00

It is shown in the same paper that, under some additional restrictions on the
sequence {&;}_, the estimate (92) is sharp if m < n.

Theorem 35. Let&; (i=1,...,n) be independent r.v.’s such that the distributions
of polynomials in these functions satisfy the exponential estimate

T{t eT: iq&(t)‘ > s(zn: |ci|2>1/2} <Ce % (s>0), (93)

i=1 i=1
where the constants Cy > 0 and Cs > 0 do not depend on the coefficient sequence
{e;}, € C™. Then there exists an absolute constant Cs > 0 such that for any
m=>=1and any f; € L1(X) (i=1,...,n)

n n 1/2
> &t (Z W)
i=1 i=1
In particular, if fi € Loo(X) (i=1,...,n), then

n n 1/2
D&k <CG<Z||fz||c2>o) V1+lnm.
i=1 i=1
Corollary 8. Suppose that | fillo(x) < M (i = 1,...,n), and that § (i =

1,...,n) are independent r.v.’s satisfying the exponential estimate (93). Then for
arbitrary a; € C

E < Cq VvV1+Inm. (94)

m,00

m,co

E

m,00

E

n n 1/2
Sash|| < MC6<Z ai|2> VITTm.
=1 1=1

So if m < n and m < C7R({a;}1_,) (see Theorem 34), then the inequality (92) in
Theorem 34 is sharp under the assumptions of the theorem.

m,co
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In the case when a; = 1(i = 1,2,...,n), Grigoriev [79] succeeded in extending
the statement of Theorem 34 to systems {f;} which are in general unbounded in
L, for p > 1.

Theorem 36. Let a sequence of functions {f;}?_, defined on a probability space
(X, 3, 1) be such that || fill L,y =1 (i=1,...,n) and || X1, eifiHLl(#) < Mnt/2+p
for any collection of signs (0;)F_,, 0; = £1, with some constants M > 0 and p €
[0,1/12). Moreover, suppose that a sequence {§;}7_1 of r.v.’s defined on a probability
space (T, T, T) satisfies the condition (c) in Theorem 33.

Then for any m < n

T{t el zn:fz(t)fl
=1

<O (n(l + 1nm))1/2} < Cém_q/,

m,00

and therefore

1/2

E > C4(n(1+1Inm))

> oGk
1=1

with some constants ¢ = ¢'(p) > 0 and C} = Cj(p, M) >0 (j =1,2,3).

m,00

The last theorem, the definition of the norm in a Marcinkiewicz space (see §2),
and the relation (90) immediately yield the following result.

Corollary 9. Let ¢ € U. If the conditions of Theorem 36 hold, then there exists
a constant A > 0 such that

~ Vinm
ElS e > Avn  max {}
; M(p) m=2,...n  mep(1/m)

9. Isomorphisms between symmetric spaces on [0, 1] and [0, o0)

The general problem of the existence of isomorphisms between symmetric spaces
on [0,1] and on [0, 00) (other than L,-spaces) was first posed by Mityagin in [82].
This and other closely linked questions were intensively studied in [38] (see also
[17]) using an approach based on the construction of a stochastic integral with
respect to a symmetrized Poisson process. Here we follow ideas from our paper
[52], where a technically much simpler approach based on the use of Theorem 25
was proposed; it should be noted that similar arguments were used earlier in [34] in
the special case of the Lorentz spaces L, 4. The first part of the following theorem
strengthens results in [38] on the isomorphic embedding of some symmetric space on
the semi-axis into a given symmetric space X on [0, 1] by replacing the assumption
that the lower Boyd index of X is non-trivial by the weaker assumption that the
operator % is bounded. The second part of this theorem is proved in [83]. A similar
statement was known earlier (see [38], §8, or [17], p. 203) ounly in the case when the
symmetric space X has non-trivial Boyd indices.

Theorem 37. (i) If the operator  acts boundedly in a symmetric space X, then
X contains a subspace isomorphic to the space Zg(.

(ii) If a symmetric space X is separable or has the Fatou property and the opera-
tor A acts boundedly in X and in X*, then the spaces X and Z% are isomorphic.
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Proof. Let (2, 2) := 1=, ([0, 1], A) (as above, Ay, is the Lebesgue measure). Then
by Theorem 25 the linear operator

Qx(t,wr,wa,...) = Zxk(wk)rk(t), where x (w;) = z(k—14+wg) (0 <wp < 1),
k=1

acts boundedly from the space Z% to the space X(Q x [0,1]). Moreover, by
Theorem 9 (see the first inequality in (26)) there exists a constant ¢ > 0 such
that ||Qfl x@x0,1)) = c||f||Z§( So the image of the operator Im(Q) as a subspace
of X (£2x[0,1]) is isomorphic to the space Z%. Since the spaces X and X (2 x [0, 1])
are isometric, the assertion (i) is proved.

We pass to the proof of (ii). We shall show that the image Im(Q) of the opera-
tor @, which consists of all functions g € X (2 x [0, 1]) representable in the form of
a series

oo
g(t7w17w27 e ) = ng(Wk,)’l“k(t)
k=1
convergent almost everywhere in  x [0, 1], is complemented in the space X (Q x

[0,1]).

We define a sequence of conditional expectations on L;1(€2 x [0,1]) by
E(g | wik)(wg) (// > (t,wi,wa,...)dtdwy - dwg—1 dwgy1 -+ (k>=1),
and we define the operator
Pg(t,wi,ws,...) ZE (97k|wr)re ().
k=1
Let

1,1
g> = (// -~')f(t,wl,wz,...)g(t,wl,wg,...)dtdwldw2~~-.
0J0

One can easily check that for any z,y € Lo(0, 00)

@u.Qu) = | att)de (95)
0
and that the operator P is self-adjoint, that is, for every f,g € La(Q2 x [0,1])

(Pf,g)=(f,Pg). (96)

Let us prove that P is bounded on X (€2 x [0, 1]). To this end, we first check that
for every f € Loo(€2 x [0,1])

=Y E(frilwr)(t+ k= D)Xpr—10)(t) € Loo N La(0, 00). (97)
k=1
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First, it is easy to see that |[E(fri|wr)| < |flle (K =1,2,...), and hence z € Ly
Furthermore, from the obvious inequality

1 1
(/...(/f(u,wl,...,wk_l,t,wkH,...)rk(u)du> dw1~--dwk_1dwk+1---)
0 0

1 1 2
g/"'(/f(uawla"'awk—17t7wk+17'")Tk(u)du) dWl"'de_lde+1"' )
0 0

2

which holds for arbitrary 0 <t < 1and k = 1,2,..., and from the Bessel inequality
it follows that

||35HL2(000) Z/ (/ fluywi, .o we—1,t,Wkt1,.-+)

2
X e (u) dudwy - - - dwg_1 dwpyr - > dt

1,1 0 1 2
< (// >Z(/ f(u,wl,wg,...,wk,...)rk(u)du> dwi dwsy - - - dwy, - -
0Jo =1 \Jo
1,1
s (// "')f<uvw17w2,...,wk,...>2dudw1dw2-~-=f||%<||f|2o.
0Jo

Thus, (97) is proved, and hence z € Z%. In addition, Pf = Qx. Since by assump-
tion X is separable or has the Fatou property, it is easy to check that the space
Z% has the same property. Moreover, (Z%)* = Zi,x. By the second assumption
of the theorem, .#: X — X. Then by Theorem 25,

IPfllx@xp,1) = Q] x(@x[o,1)) < Cllzllz

—csw{| [ stono @ Iz, <1},

Since £ is also bounded on X *, it follows from (95), (96), and Theorem 25 (applied
to X*) that

1P fllx@xiony < Csup{[(Qz, Qy)| : [lyllzz <1}
= Csup{[(Pf,Qy)[ : llyllzz , <1} = Csup{|[(f,Qu)|: llyllzz <1}
CSUP{HQy”XX(Qx 0,1]) Hy”Z2 <1} Hf”X(Qx[O,l]) < CO/”fHX(Qx[O,l])-

As a result, for all f € Lo (2 x [0,1])

1P fllxxio,1) < CC|lfllx@x0,1)-

Using the fact that X is separable or has the Fatou property and applying standard
arguments, we infer that the projection P is bounded on this space. In addition, it
is easy to see that its image Im(P) coincides with the image Im(Q) of Q. Hence,
the subspace Im(Q) (which is isomorphic to Z% by the first part of the theorem)
is complemented in X (€ x [0,1]), which is isometric to X. On the other hand,
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X is clearly isometric to a complemented subspace of the space Z2%. Since X & X
(Z% @ Z%, respectively) is isomorphic to X (Z%, respectively), the Pelczytiski
decomposition method ([17], p. 172) yields the existence of an isomorphism between
X and Zg(.

The following result proved in [52] shows that the Poisson stochastic integral,
which is a key tool in the constructions in §8 of [38] and §2.f of [17], and the
Kruglov operator " are closely related.

The stochastic integration operator with respect to a symmetrized Poisson process
(we denote it by T') is defined on functions measurable on the semi-axis (0, 00) ([17],
pp. 205-206). If f is a function defined on [0, 1], then T'f :=T"f — T" f, where

T’f(u,v) = ZXF,; (u) Z f(@;(v)) (u,v € [07 H)
k=1 j=1

Here {F} }r>0 is a partition of [0, 1] into disjoint subsets such that A\(F}) = 1/(ek!),
k =0,1,2,..., and {9}}52,; is a sequence of uniformly distributed independent
r.v.’s on [0,1]. The function 7" f is defined similarly, under the assumption that
the corresponding sequences {F}'}r>0 and {7 }32, are independent with respect
to the sequences {F} }x>0 and {¢}}32,, respectively. Thus, the functions 7" f and
T" f are identically distributed and independent. In the case of a function f defined
on (0, 00), we consider the functions f,, := fx(n-1n) (n=1,2,...). If functions b,
defined on [0, 1] are independent copies of f,, then by definition, T'f := > | T fn,
where the functions T'f,, are independent copies of the functions Tb,, (n =1,2,...).

The following characterization of symmetric spaces X such that the operator T’
acts boundedly from Z% to X was obtained in [52] using the Kruglov operator.
This strengthens the results in §8 of [38] (see also [17], 2.f), where the sufficient
condition ax > 0 was found.

Theorem 38. If X is a symmetric space on [0,1] which is separable or has the
Fatou property, then the operator T is bounded from Z% to X if and only if the oper-
ator & is bounded on X.

Proof. Suppose first that 7" is bounded from Z% to X. If f is a function defined on
[0,1], then the sequence {f(¢})}32; from the definition of the operator 7' consists
of independent r.v.’s having the same distribution as f. Hence (see (33)) the r.v.’s
T'f and [ are identically distributed, and so |T"f||x = ||# f||x. Furthermore,
due to the independence of T” f and T” f, for any 7 > 0 we have

N2 {(u,v) : |Tf(u,v)] > 1} = N2 {(u,v) : |T' f(u,v)| > 7 and u € F}'}
=e N (u,v) : [T f(u,v)| > 7},

and thus |7 f|lx = |[T"fllx < e||Tf|lx by Proposition 1. Hence if the operator
T: Z% — X is bounded, then so is the operator .#: X — X.
Conversely, suppose that J#: X — X is bounded. If f is defined on [0, 1], then
as before,
1T = IT'f = " fllx <20 f|1x. (98)

Now let f € Z% be arbitrary. Since the operators 7' and T" are positive, by
the definition of 7' ([17], p. 207) we can assume that f is non-negative. Let
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o= fXtn-1m) (n=1,2,...). It is easy to see that there exist sequences {g,}5,
and {h,}2%; such that f, = g, + hn, gnh, = 0 and fn L 9n(t) dt = fn hn(t) dt
(n=1,2,...). Therefore, if f, := gn — hy, then |f;| = fn and [ | fi(t)dt =0,
n=12,....

Further, let the functions b, be independent copies on [0, 1] of the functions f,
(n=1,2,...). By Theorem 25 we have

> #
k=1

Moreover, by the definition of T" ([17], p. 207) it follows that {T'f, }52; and {70, }>2 ;
are sequences of independent symmetrically distributed r.v.’s and that T f,, and T,
are identically distributed for every n = 1,2,... . Therefore, in view of (98) and
(99) and the boundedness of the operator J£ on the space X, we get that

(), Izl - Il -2,

n

Db

k=1

=C||> S

Zx k=1 z%

(99)

Q‘Jf(Zbk)H <2 ||x—x Zbk

k=1 X X

<2 | x-xC Z L2 A x-xClfllzz (n=1,2,...).
k= §}

Since X is separable or has the Fatou property, we conclude by standard arguments
that the operator T: Z% — X is bounded.

By Theorems 38 and 2.£.1(i) in [17] we obtain the following result.

Corollary 10. If a symmetric space X is separable or has the Fatou property and
X € K, then the image of the stochastic integration operator with respect to the
symmetrized Poisson process is isomorphic to the space Z%.

10. Hilbert subspaces of symmetric
spaces spanned by independent functions

The problem of describing subspaces of symmetric spaces spanned by sequences
of independent functions has been considered in numerous papers (see, for example,
[34], [39], [84]). We shall show that the Kruglov operator can be rather effectively
used for studying this problem.

Let X be a symmetric space on [0, 1]. Let us consider the question as to what con-
ditions should be imposed on X so that every sequence of independent identically
distributed functions in X spans a Hilbert subspace of it, that is, for some constant
C > 0 (possibly depending on f;) and for every such sequence {f;}7°; C X and
all (ak)zozl €l
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Note that the left-hand inequality in this expression holds in an arbitrary sym-
metric space X ([39], Lemma 1, p. 52). Moreover, it is not difficult to show ([85],
Theorem 3.4) that the right-hand inequality holds if and only if there is a constant
C > 0 independent of f; such that

oo oo 1/2
Safi| <clnls(Xa) (100)
k=1 X

k=1
for every sequence of independent identically distributed functions {fz}32, € X
and all (ay)72, € l2. The following necessary conditions for (100) to hold are listed
in [39], p. 71:

(a) the space X contains the space (exp L2)o;

(b) [y f1(x) dz = 0;

(¢) f1 € L.

The first of them is an immediate consequence of the Rodin—Semenov theorem
(see the beginning of §7 or [66]): it is sufficient to take the functions f; to be
the Rademacher functions. Since the functions f; are identically distributed, the
second condition follows from the estimate

S R = ED S
k=1 k=1

Let us check the condition (c). For an arbitrary sequence {fz}3>,; C X of indepen-
dent identically distributed functions we set gi := for — for—1 (K =1,2,...). Then
the functions g, are symmetrically and identically distributed and independent.
Hence, (100) also holds for them. For each a > 0 we define gi 4 := grX{|gy|<a} and
Ria = gk — 2gk,q- Since the g are symmetrically distributed, the functions hy q
and g are identically distributed. Hence,

Z(gk - hk,a)

k=1

n

>k

k=1

cnt/? > > = n|Ef1] (n eN).

>E
X

n

ng,a

k=1

1
=-E

E 9 < Cln1/2.

<E

n
ng
k=1

Let 0%(a) := Eg7, and let v be a Gaussian r.v. with Ey = 0 and Ey® = 1.
Then by the central limit theorem [50], limy, o0 E[n=Y2 30 gr.a| = o(a)Elyl,
whence by the preceding inequality we have o(a)E|y| < C; for every a > 0. Passing
to the limit as a — oo, we get that Eg? < oo, and this means that EfZ < co.

To state the first result about sufficient conditions guaranteeing (100), we need
some notation from [39], §3.2. For an arbitrary scalar sequence a = (ax)5>; and
for a measurable function f on [0, 1], we set

Qaf(t)=>_ Ms€0,1]:|axf(s)| >},  t>0. (101)

k=1

Let X be a symmetric space on [0, 1]. We say that the function f has the property
As(X) (f € Aa(X)) if for every a € £ the space X contains all functions g such
that AM{s € [0,1] : [g(s)] >t} < CQ.f(t) (t > 0) for some C > 0.
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Theorem 39 ([39], Theorem 3.7). If X is a symmetric space in K and {fx}52, is
a sequence of independent identically distributed functions such that f; € Ay(X),

f1 € La, and fo f1(z)dx =0, then (100) holds.

The proof of the last statement in § 3.2 of [39] is based on the theory of infinitely
divisible distributions and it is quite long and not easy. At the same time, it is
not difficult to see that Theorem 39 is an immediate consequence of Theorem 25
proved earlier (see details in [85]). Here we shall prove another result from [85]
demonstrating the effectiveness of the operator approach to the treatment of sim-
ilar problems: a simple interpolation condition guaranteeing the validity of the
embedding X C Ay(X) will be stated.

Theorem 40. Let X be a symmetric space on [0, 1] which is an interpolation space
with respect to the couple (Lo, L), with X € K. Then there exists a C > 0 such
that for any sequence {fr}72, C X of independent identically distributed functions

with fo fi(z)dxz =0 and for any (ax)7>, € f2 the inequality (100) holds.

Proof. For an arbitrary fixed sequence a = (ax)52, € {2 we define the linear oper-
ator T, : S(0,1) — S(0,00) by

)= arf(t—k+1)xg—1 ().

k=1

Since for every function f € Lo (f € Lo, respectively) |[Tufllz = llall2 | f]l2
(ITafloo = supy, lax| | fllco < |lall2 || f]lco, respectively), in view of the equalities

Zp,2 = Ly(0,00) and Z7 = Lo N Ly(0,00)

we get that
ITafllzz, = llall2 | fll2 (f € L2[0,1]),

ITafllzz_ <2lall2liflle  (f € Loo[0,1]).

In other words, T, acts boundedly from L[0,1] to Z7 6 and from Ly[0,1]
to Z7 . 1In order to ‘interpolate’ the relations (102), extending them to an
arbitrary symmetric space X € Int(Lsy, Lo,), we need two interpolation lemmas,
which we only state here (see the proof of the first one in [86], Lemma 4, and that
of the second one in [85], Lemma 3.3).

(102)

Lemma 18. For any Banach couple (Xo,X1) and any parameter ® of the real
JH -method the following equality holds:

(X0, Xo N X1)& = (X0, X1)& N Xo.
Since the couple (Lg, L) is #-monotone [87] and X € Int(Lg, L), by the
Brudnyi-Krugljak theorem (see § 2 or [22], Theorem 3.3.20) there exists a parameter
® of the real #-method such that

X = (La, Loo) - (103)
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Lemma 19. If the equality (103) holds, then up to equivalence of norms
73(0,00) = (L2(0,00), Lo (0,00)) 2 M La(0,00).

Let us continue the proof of Theorem 40. In view of (102) and Lemmas 18
and 19 there exists a constant C; > 0 depending only on the space X such that for
arbitrary f € X and a € {5

ITafllzz < Cillallz[If]x- (104)

On the other hand, since X € K by assumption, we can use Theorem 25. Thus, for
an arbitrary sequence {fr}}_; C X of independent functions with fo fe(x)dz =0
(k=1,2,...), and for any nENand ai,...,a, € R we have

n n
Zakfk Zakfk
k=1 X k=1
where # > 0 is some universal constant. Since the functions fx (k = 1,2,...)
are identically distributed, the functions 22:1 arfr and Tyn f1, where a™ = (a};),

ap = ay, for k < n, and af = 0 for k > n, have the same property. Thus, from (104)
and (105) it follows that

n
Zakfk
k=1 X

The right-hand estimate in (100) can now be proved by standard arguments.

< BIH || x-x , (105)

z%

SO | x-xlfillx llallzs n=1,2,....

Corollary 11. Let X be a symmetric space on [0,1] such that the inequality (100)
holds for any sequence { fi}72.; C X of identically distributed independent functions
with fol fi(x)dx = 0. Then there exists a constant C > 0 such that for any sequence
{9x}}_, € X of identically distributed disjoint functions with ||g1]|x = 1, any
n €N, and any ap, € R (k=1,2,...,n) the following inequality holds:

; < C(iai)l/z. (106)

k=1

In particular,

Z Ak X[(k—1)/n,k/n]
k=1

; < Cox <i) <;a2>1/2. (107)

Proof. It is not difficult to see that there exist sets {g; } r—y and {g, }7 k= A of identi-
cally distributed functions such that |gi| = g,C + 95, gk gk =0, and fo gk x)dr =
fo g, (¥)dz (k =1,...,n). Then the functions g} =g} —g; (k=1,...,n) are

1dentlcally distributed and f gi(x)dx =0. Let {fi}7_, be a sequence of inde-
pendent copies of the functions gj. Then [|fi]lx = [|l¢illx = lg1llx = 1, and by

Theorem 40 12
Zakfk < C(Zﬁ) (108)
k=1 X

k=1
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for any ay,...,a, € R, where the constant C' > 0 depends only on X. In addition,
by the first part of Theorem 9 (see also [39], Lemma 5, pp. 14-15) we get that

n n n
/
E ar fx E akgy E akgk
k=1 X k=1 k=1 X

The inequality (106) follows from (108) and (109), and (107) is a special case
of (106).

(109)

_1
. 4

#
Corollary 12. If X C Lo is a symmelric space and ¢x(u) = u/?, then there
exists a sequence { fr}72, C X of identically distributed independent functions with

fo fi(x)dz = 0 which spans a subspace of X not isomorphic to {s.

Proof. Suppose that every sequence {fi}72, C X of identically distributed inde-
pendent functions with fo fi(z)dx = 0 spans in X a subspace isomorphic to £s.
Then in view of the observatlon made at the beginning of this section and also by
the preceding corollary, we obtain the inequality (107), which is equivalent to the
inequality

<

n n
Z Ak X[(k—1)/n,k/n] Z Ak X[(k—1)/n,k/n]
k=1 X k=1

2

where n € N and a;, € R (k= 1,...,n) are arbitrary. Hence it follows immediately
that Ly € X. At the same tlme, by the assumption of the corollary, we have
X C Lo, that is, X = Lg, which contradicts to the assumption.

Remark 12. In particular, if X = Ly, (1 < ¢ < 2) (see the definition in §2), then,
in view of the preceding corollary, there exists a sequence { fx}32; C X of identically
distributed independent functions with fo fi(x)dz = 0 which spans a subspace of
X not isomorphic to ¢3. Thus, the above condltlons (a)—(c) on a symmetric space
X are not sufficient for (100) to hold for every sequence {f;}72, C X of identically

distributed independent functions with fo f1(z)dx = 0. This provides an answer
in the negative to the question raised on p. 71 of the book [39].
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