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Abstract: In this talk, we discuss some classical martingale inequalities and the corresponding noncommutative
martingale inequalities. In particular, we present some new advances on the Burkholder-Gundy inequalities in
noncommutative symmetric operator spaces.

References

[1] T. Bekjan, Z. Chen (2012). Interpolation and Phi-moment inequalities for noncommutative martingales, Prob-
ability theory and Related Fields, 152(1-2), 179-206.

[2] D. Burkerholder, R. Gundy (1970). Extrapolation and interpolation of quasi-linear operators on martingales,
Acta Math, 124, 249-304.

[3] S. Dirksen (2015). Noncommutative Boyd interpolation theorems. Trans. Amer. Math. Soc., 367, no. 6,
4079–4110.

[4] Y. Jiao (2009). Carleson measures and vector-valued BMO martingales, Probability theory and Related Fields,
145(3-4), 421-434.

[5] Y. Jiao (2010). Burkholder’s inequalities in noncommutative Lorentz spaces, Proc. Amer. Math. Soc., 138,
no. 7, 2431–2441.

[6] Y. Jiao (2012). Noncommutative martingale inequalities in symmetric operators spaces, Arch. Math., 29, 1-11.

[7] Y. Jiao, F. Sukochev, G. Xie, D. Zanin (2016). Phi-moment inequalities for independent and freely independent
random variables, J. Funct. Anal., 270, 4558-4596.

[8] M. Junge (2002). Doob’s inequality for non-commutative martingales. J. Reine Angew. Math., 549, 149–190.

[9] M. Junge, Q. Xu (2003). Noncommutative Burkholder/Rosenthal inequalities. Ann. Probab., 31, no. 2,
948–995.

[10] G. Pisier (1975). Martingales with values in uniformly convex spaces. Israel J. Math., 20, no. 3-4, 326–350.

[11] G.Pisier, Q. Xu (1997). Non-commutative martingale inequalities. Comm. Math. Phys., 189, no. 3, 667–698.

[12] N. Randrianantoanina, L. Wu (2015). Martingale inequalities in noncommutative symmetric spaces. J. Funct.
Anal., 269, no. 7, 2222–2253.

1


