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Reverse-Hölder estimates, 410–419

Reverse-Minkowski inequalities, 420–425

Riesz factorization of H1, 44–46, 131–134

Riesz factorization of Hp, 29

Riesz product, 119–124, 162–163, 165–169,

278–281, 286–288, 299–303, 341–342

Riesz projection, 96, 110–119, 418–419

Riesz–Sarason factorization of H1, 442–443

Rosenthal’s L1-theorem, 225

Rudin–Shapiro martingales, 278–282,

291–303

Sarason factorization, 442

Schauder basis, 34–35

Schmidt representation, 31

www.cambridge.org/9781108838672
www.cambridge.org


Cambridge University Press & Assessment
978-1-108-83867-2 — Hardy Martingales
Paul F. X. Müller 
Index
More Information

www.cambridge.org© in this web service Cambridge University Press & Assessment

500 Subject Index

Schur’s lemma, 76

Sharp function, 366–369

Simple Hardy martingales, 96, 355

Sine-cosine decomposition, 152–154

Singular values, 31

Souslin set, 198

Square functions, 44–46, 126–134

Steinhaus coefficient, 283, 298

Steinhaus martingales, 96

Steinhaus sequence, 283, 298

Steinhaus series, 96

Stochastic Hilbert transform, 54–57

Stochastic process (Preliminaries), 10–35

Stopped process, 12

Stopping time decomposition, 46–49

Stopping time sigma-algebra (Preliminaries),

11–35

Stopping times (Preliminaries), 11–35

Submartingale convergence, 234

Submartingale convergence (Preliminaries),

13–35

Sums of independent random variables,

216–222

Super-reflexive, 388

Three space problem, 172

Three-space conjecture, 258

Trace class, 31–32, 440–450

Trace duality, 32, 440

Transfer method, 114–119, 156–169,

321–324, 342–344, 398–399

Transfer operator of Bourgain, 163–169

Transfer operator of Meyer–Bonami, 156–163

Type and cotype, 388

UMD spaces, 389

Unconditional Schauder basis, 34–35

Unconditional sequence, 215

Unconditional subsequence property, 215

Uniform integrability, 209–210, 408–409

Uniform integrability (Preliminaries), 13–35

Universally measurable, 199

Upcrossing lemma, 243–249

Vallee Poussin kernel, 27, 289–303

Vector-valued bounded analytic functions,

304–319

Vector-valued conditional expectation

(Preliminaries), 87–93, 381–390

Vector-valued martingales (Preliminaries),

87–390

Weakly null sequence, 216

Weak radial limits, 386

Weak topology, 33

Weak-∗ measurable, 386

Weak-∗ radial limits, 386

Weakly measurable, 382

Weighted composition operator, 233

Whitney squares, 71

Wiener space, 1–57, 60–83

Yudin’s lemma, 109

www.cambridge.org/9781108838672
www.cambridge.org

