BEST CONSTANTS IN ROSENTHAL’S TYPE INEQUALITIES
AND THE KRUGLOV OPERATOR
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ABSTRACT. Let X be a symmetric Banach function space on [0,1] with the
Kruglov property and let f = {fk}::p n > 1 be an arbitrary sequence of
independent random variables in X. This paper presents sharp estimates in
the deterministic characterization of the quantities

" 1/p
; Do fl? , 1<p<oo
x k=1

D'e

in terms of the sum of disjoint copies of individual terms of f. Our method is
novel and based on the important recent advances in the study of the Kruglov
property through an operator approach made earlier by the authors. In par-
ticular, we discover that the sharp constants in the characterization above are
equivalent to the norm of the Kruglov operator in X.

n

> fe

k=1

1. INTRODUCTION

For an arbitrary sequence f := {fi}" = C L1[0,1] consider its disjointification,
that is, the function

(1) F(u) ::Zﬁ(u) (u>0),

where the sequence { fk}zzl is a disjointly supported sequence of equimeasurable
copies of the individual elements from the sequence f (we always assume here that
[0,1] is equipped with the Lebesgue measure A). Denote by F™* the decreasing
rearrangement of |F| (see relevant definitions in Section 2). Let X be a symmetric
Banach function space on [0, 1] for which there exists a universal constant C'x > 0
such that the inequality

(2) 1> fillx < Cx(IF*x0.01llx + [1F* X100 ll2,)
k=1
(respectively,
n
(3) 1Y fillx < Cx (IF*x0,1llx + 1F*X(1,001l22) )
k=1

holds for every sequence f C X of independent random variables (i.r.v.’s) (respec-
tively, of mean zero i.r.v.’s) and for every n € N. The inequalities above can be
viewed as a fundamental generalization of the famous Khintchine inequality and,
in the case when X = L, (respectively, X D L,), 1 < p < oo, they may be found

Authors acknowledge support from the ARC.
1



2 S.V. ASTASHKIN AND F.A. SUKOCHEV

in [23] (respectively, [12]). The original proof of Rosenthal in [23], as well as a sub-
sequent proof of a more general result by Burkholder in [7] yielded only constants
Cp, in (2) and (3) which grow exponentially in p, as p — co. The sharp result
that Cp, < ﬁ, that is, there are universal constants 0 < a < 3 < oo such that

the ratio between Cp, and lies in the interval [a, 5] for all p € [1,00) was

p
In(p+1
obtained in [13] (see also subs(é)quént alternative proofs in [18, 14]).

The main purpose of this paper is to provide a sharp estimate on the constant
Cx in (2) in the more general setting of symmetric spaces X. At the same time,
we also believe that our methods shed additional light on the well-studied case
X = L,. Indeed, the methods exploited in [13, 18, 14] have a distinct L,-flavor
and do not appear to extend to other symmetric function spaces for which (2) and
(3) hold. Our approach here is linked with the so-called Kruglov property (see the
definition in Subsection 2.2). Consider the special case of Rosenthal’s inequalities
(2) and (3) when i.r.v.’s fi, k = 1,2,...,n satisfy the additional assumption that
(4) D A{A0) <L neN,

k=1

(in this case, the right hand sides of (2) and (3) become equal). In this special case,
it was first established by Braverman [5] that if X is a symmetric space with the
Fatou property (see Subsection 2.1 below), then X has the Kruglov property if and
only if (2) holds. Recently, in [2, 3, 4] we have developed a novel approach to the
study of spaces with the Kruglov property that involves defining a positive linear
operator K : L1]0,1] — L1[0,1] (see details in Subsection 2.3) which is bounded
in a symmetric function space X with the Fatou property if and only if X has
the Kruglov property. Furthermore, we have shown in those papers that in this
case the (Kruglov) operator K is bounded in X if and only if (2) and (3) hold
in full generality. The following key fact is an immediate consequence of familiar
Prohorov’s inequality [22] (see also the proof of Theorem 3.5 from [2]): if X is
a symmetric space, then for every sequence {fx}32,; C L1[0,1] of symmetrically
distributed i.r.v.’s satisfying assumption (4) we have

<Z fk> <16K(F)* (neN),
k=1

where the function F' is defined by (1) (the definition of the decreasing rearrange-
ment f* of a measurable function f is given in the next Section). This observation
has naturally led us to the conjecture that the best constant Cx in (2) and (3)
should be equivalent to the norm of the operator K in X. We prove this conjec-
ture in Section 3 and present computations of the norm || K|| in various classes of
symmetric spaces in Section 4. In the case of Ly-spaces, 1 < p < oo, our results, of
course, yield the same estimates as in [13, 18, 14]. In the case of symmetric Lorentz
and Marcinkiewicz spaces (and other classes of symmetric spaces in which we are
able to compute the norm of the operator K) our results are new and appear to be
unattainable by methods used in [13, 18, 14]. In the final section of this paper we
provide two complements to Rosenthal’s inequality (2).

The authors thank D. Zanin for a number of comments on an earlier version of
this paper.



2. PRELIMINARIES

2.1. Symmetric function spaces and interpolation of operators. In this
subsection we present some definitions from the theory of symmetric spaces and
interpolation of operators. For more details on the latter theory we refer to [16, 20].

We will denote by S(£2, P) the linear space of all measurable finite a.e. functions
on a given measure space (2, P) equipped with the topology of convergence locally
in measure.

Let I denote either [0, 1] or (0,00) with Lebesgue measure . If f € S(I,\) we
denote by f* the decreasing rearrangement of f, i.e.,

*(t) = inf su s)|.
P = it s 1700)

A Banach function space X on I is said to be symmetric if the conditions f € X
and g* < f* imply that ¢ € X and ||g||x < [|f]lx.- We will assume always the
normalization that ||x(o,1)||lx = 1, where x4 is the characteristic function of the
set A C I. Let px(t) = [[X(0.+)llx be the fundamental function of X. A symmetric
space X is said to have the Fatou property if for every sequence (f,)52; C X of
nonnegative functions such that f, T f a.e. and lim, . || fallx < oo we have
7€ X and |[fllx = limy oo || full -

Let us recall some classical examples of symmetric spaces on [0, 1].

Let M (t) be an increasing convex function on [0, 00) such that M(0) = 0. By
Ly we denote the Orlicz space on [0,1] (see e.g. [16, 20]) endowed with the norm

l2llo,, = inf{A >0 /M(\x(tn/A)dt <1},
0

We suppose that 1) is a positive concave function on [0, 1] with ¢(0+) = 0. The
Lorentz space A(v) is the space of all measurable functions f on the interval [0, 1]
such that

1
[ fllaqe) = /0 F(s)dip(s) < .

The Marcinkiewicz space M (1) is the space of all measurable functions f on the
interval [0, 1] such that

t
£l = sp 2 [+ (s)as < e,
0<t<1 0

It is easy to check that ) (t) = @ary)(t) = 1 (t). In this paper, we mainly work
with the case when 1(t) = t'/7, 1 < p < 0.

Let X = (Xo0,X1) be a Banach couple and X be a Banach space such that
XoNX; C X C Xp+ X;. We say that X is an interpolation space between X
and X7 if any bounded linear operator A : Xy + X; — Xg + X; which maps X;
boundedly into X; (i = 0,1) also maps X boundedly into X. Then ||A||x—x <
C(|All xo—xo- 1Al x, —x, ) for some C' > 1. If the last inequality holds with C' =1
we will refer X to an I-interpolation space between Xg and Xj.

In what follows suppf is the support of a function f defined on €, i.e., suppf :=
{weN: f(w)#0}, Fe is the distribution function of a random variable £, and [2]
is the integral part of a real number z.
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2.2. The Kruglov property of symmetric function spaces. Let f be a mea-
surable function (a random variable) on [0,1]. By 7 (f) we denote the random
variable Zi\]:l fi, where f;’s are independent copies of f and N is a Poisson ran-
dom variable with parameter 1 independent of the sequence {f;}.

Definition. A symmetric function space X is said to have the Kruglov property
ifand only if f € X <= 7 (f) € X.

This property has been studied by M. Sh. Braverman [5] which uses some prob-
abilistic constructions of V.M. Kruglov [15] and by the authors in [2, 3, 4] via an
operator approach. We refer to the latter papers for various equivalent characteriza-
tions of the Kruglov property. Note that only the implication f € X = n(f) € X
is non-trivial, since the implication 7(f) € X = f € X is always satisfied [5,
p.11]. Moreover, a symmetric space X has the Kruglov property if X D L, for
some p < 0o [5, Theorem 1.2] and [2, Corollaries 5.4, 5.6]. At the same time, some
exponential Orlicz spaces which do not contain L, for any ¢ < oo also possess this

property (see [5], [2]).

2.3. The Kruglov operator in symmetric function spaces. Let {B,}52; be

a sequence of pairwise disjoint measurable subsets of [0, 1] and let A(B,,) = gl If
f € L1]0,1], then we set '

(5) Kf(wo,wr,-) =YY flwr)xs, (wo)-

n=1k=1
Then K : Lq]0,1] — L1(9Q,P) is a positive linear operator. Here (Q,P) =
[152,([0,1],A,), where ), is the Lebesgue measure on [0, 1].

For convenience, by K f we also denote another random variable defined on
[0,1] and having the same distribution as the variable introduced in (5). If f €
L1]0,1], {By,} is the same sequence of subsets of [0, 1] as above, and, for each n € N
Ins fn2s- -+, fan and xp, form a set of independent functions such that f; , = f*
for every k = 1,...,n, then Kf(t) is defined as the decreasing rearrangement of
the function

(6) YD fanxm, () (0<t <),

n=1k=1

As we have pointed out above K is a linear operator from L]0, 1] to L1(2,P). By
saying that K maps boundedly a symmetric space X on [0, 1] into symmetric space
Y, we mean that K is bounded as a linear mapping from X0, 1] into Y (2, P). The
representation of K f given by (6) allows us, without any ambiguity, also speak
about K as a bounded map from X|[0,1] into Y[0,1]. A direct computation (see
e.g. [2]) yields the following equality for the characteristic function g of K f:

™) ety =exo ([~ (e~ 1) ay(a)

=exp(ps(t) — 1) = px(p)(t), tER.

Therefore, Fxy = Fr(s), and we can treat K f as an explicit representation of m(f).
In particular, a symmetric space X has the Kruglov property if and only if K is
bounded in X.



It follows from the definition of the operator K that for any symmetric spaces
X and Y ||K||x_—y > 1/e provided that |xp1llx = lIxjo,1lly = 1 (see also [5,
1.6, p.11]). It is shown in [2, 3, 4] that the operator K plays an important role in
estimating the norm of sums of i.r.v.’s through the norm of sums of their disjoint
copies. In particular, in [2] the well-known results of Johnson and Schechtman
from [12] have been strengthened. In the next section, we shall improve main
results of [2] and explain the role of this improvement in obtaining sharp constants
in Rosenthal type inequalities studied earlier in some special cases [12, 13, 18].
Subsequent sections contain explicit computation of the norm of the operator K
in various classes of symmetric spaces X and further modifications of Rosenthal’s
inequality (2).

3. KRUGLOV OPERATOR AND ROSENTHAL’S INEQUALITIES

The main objective of the present section is strengthening of [2, Theorem 3.5].
For an arbitrary symmetric space X on [0, 1] and an arbitrary p € [1, oo, we defined
in [2] a function space Z% on [0, 00) by

Z% = {f € L1[0,00) + Leo[0,00) : |f|, < oo}, where
X

171, = 17° Nl <17 i)
z% T X[O,I]HX +||f X[l,oo)”p - ”f X[o,1]||x + Zf ( ) .
k=1

Clearly, || - ||'Z , 1s a quasi-norm. It is easy to see that Z% equipped with the
X

equivalent norm
”sz§( = ”f*X[o,u I+ ||f||(L1+LP)(O,oo)’ S Zg(

is a symmetric space on [0,00). The spaces Z% were introduced in [11] and the
spaces Z% and Z% were used in [12] in the study of Rosenthal type inequalities.

Following [20, p.46], we define the space X (I,) as the set of all sequences f =
{feC)}2,, fu € X (k> 1) such that

n 1/p
oy = g [(E00)", <
= e (1))

e~

(with an obvious modification for p = 00). The closed subspace of X (I,,) generated

—~—

by all eventually vanishing sequences f € X (I,) is denoted by X (I,,).
Let X and Y be symmetric spaces on [0, 1] such that X C Y. The main focus
of [2, 3, 4] is on inequalities of the type

® I35, <l 27

b
Zx

b)
P
Zx

) 161, < 3 7
=1

where the sequence f := {fx}?°, C X consists of i.r.v.’s and the sequence {fx},
is a disjointly supported sequence of equimeasurable copies of the elements from
the sequence f.
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Our first result in this section strengthens [2, Theorems 3.5 and 6.1] by estab-
lishing sharp estimates on the constant C' in (8). Let F' be the disjointification
function related to the sequence f := {fx}32; (see (1)).

Theorem 1. Let X and Y be symmetric spaces on [0,1] such that X CY and Y
has the Fatou property.

(i) If there exists a constant C' such that the estimate

(10) Hif < CIF|z (: ch:f X)
i=1 i=1

holds for every sequence {fi}72, C X of i.r.v.’s satisfying the assumption
(4) for all n € N, then the operator K acts boundedly from X intoY and
Kl x—y <C.

(ii) If the operator K acts boundedly from X into Y, then for every sequence
{fe}?2, C X of independent random variables, we have

) >

where a > 0 is a universal constant which does not depend on X and Y.

< alKlx-vFll,,,
Y

Proof. (i) The claim follows from the inspection of the first part of the proof of [2,
Theorem 3.5]. For convenience of the reader, we include details of the argument.
Fix f € X and n € N and choose h € X such that F; = F and such that h and
Xpo.1/n are independent. Set h, := hx,,,,,,, and let {x, .., h,, }r_, be a set of
(n + 1) independent random variables such that Fh, . = Fh, forall 1 <k < n.
Since the functions ‘Z:Zl lflnvk| and |h| have the same distribution function, we
conclude that the functions |Z:=1 h,.| and |f| are equidistributed. Observing
now that the sequence {h, , }}!_, satisfies (4), we obtain

(12) H Sh,. < CH Sk,
k=1 k=1

A direct computation shows that ¢, (t) = n~"'es(t) + (1 —n~') for all t € R.
Hence, the characteristic function of the sum H,, := Z::1 h, , is given by

P, () = (07N ps(t) = 1) +1)", VEER.

Since lim, ., ¢, (t) = exp(ps(t) — 1) = ¢_, (t), for all t € R, we see that H,
converges weakly to K f. Combining this with (12), (7), [5, Proposition 1.5, and
with the fact that Y has the Fatou property, we conclude that

IEfIl < Cllfllx-

This completes the proof of the first assertion.

(ii) Firstly, let us assume that a sequence {f;}%2,; C X consists of independent
random variables satisfying assumption (4). Denote by {h;}}"  a sequence of in-
dependent random variables such that Fj, = fﬂ(m for all k =1,2,.... Consider
the following two cases.

_=Cllflx-
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(a) fx’s are symmetrically distributed r.v.’s. In [22], Yu.V. Prokhorov proved

that in this case we have

n n T

A{ >t Z:c} §8)\{ >l 22} (z > 0).
k=1 k=1

From this inequality (see e.g. [16, Corollary I17.4.2]) it follows that

(13) Hznjfk < 16H§njthy

(b) frx = arxa,, where ar > 0 and Ay, are arbitrary independent subsets of [0, 1]
(k = 1,2,...). Without loss of generality, we may assume that fi’s are defined
on the measure space [],~ ([0,1],A,) by the formula fi(t) = arx[o,p,(tx), where
pr = AAx), k£ > 1. From the definition of the Kruglov operator (see (6)) it
follows that M({K fr, = ar}) = px/e > pr/3. Hence, by (7), we may assume that
hi > Ak X[0,pr /3] and so

(14) Y Felly <31 arXoup /sty <31 helly-
k=1 k=1 k=1

Next, from fi,f, = 0 (k # m) it follows that

n

Fo1=Y (et~ 1),

k=1
Therefore,
wF(t)—lz/ iE _ Z/ 1) = (et
k=1 k=1
and
or(F) = exp(pr — 1) H exp(ep, —1) =[] ome = ¢5p, ne
k=1

Thus, the sum Y ;_, hy is equidistributed with K (F). Therefore, by inequalities
(13) and (14), we have

, = <
15) [ h, < 16| Som| = 161Ky < 161K xrIFIx,
k=1 k=1
in the case (a) and analogously
(16) | X2 4|, < 81Ky P
k=1

in the case (b).

Now, we consider the case when a sequence {f;}72; C X consists of mean zero
i.r.v.’s satisfying assumption (4) with 1/2 instead of 1. We shall use the standard
”symmetrization trick”. Let {f;}7_, be a sequence of i.r.v.’s such that the sequence
{fks fx}i=1 consists of independent random variables and Fy, = F, for all k > 1.
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Setting g := fr — f1., we obtain a sequence {gr}}!_, of symmetrically distributed

independent random variables satisfying assumption (4) and, by (15), we have
(17) | > 0|, < 161Klx—vIGlx,
k=1

where G := Z:zl gr- Let B be the o—subalgebra generated by the sequence { fx}7_,
and let Ep be the corresponding conditional expectation operator. Thanks to our
assumption Y is an l-interpolation space for the couple (L1, Lo,). Hence, since
Ep is bounded in Ly and Lo (with constant 1) [20, Theorem 2.a.4], we have
|Es|ly -y = 1. Therefore, due to the independence of fi’s and f}.’s, we have

" I5°4], - Jes(So)l, <3,

On the other hand, it is obvious that |G||x < 2||F||x. Combining (18) and (17),
we see that (11) holds with a = 32.

Next, let us consider an arbitrary sequence {f;}72,; C X of ir.v.’s satisfying
assumption (4) with 1/2 instead of 1. In this case, set uy = fx — vg, where

1 1
= Sy, FHOW Ko (521,

Clearly, {ux}r>1 is a mean zero sequence of i.r.v.’s satisfying assumption (4) with
1/2 instead of 1. Thus, the preceding argument yields

<

(19) | >, < s20K Xyl x.
k=1

where U := Y_}_, 1. Moreover, by (16), we have

H ;kaY <| ;ukHY +| ;kaY < 82Kl x—y [Ullx + 3 K lLx—y [V |-

Let C be the o—algebra generated by the supports of f’s. It is clear that V =
E¢(F), where V := >"}'_, vi. Therefore, as above, we have ||[V||x < ||F||x. More-
over, since U = F' — V, we also have |U||x < ||F|lx + ||V|lx <2|F|x. Thus,

12 5|, < 671Kl x—y IFlLx.
k=1

If { fr}32, C X is an arbitrary sequence of i.r.v.’s satisfying assumption (4), then
we may represent fr = fi + fi/, where each of the sequences {f,}%2, and {f//}%°,
consists of i.r.v.’s satisfying assumption (4) with 1/2 instead of 1 and moreover
|F'| < |F| and |F”| < |F|. In this case, using the preceding formulas, we obtain

that
n n n
IS, <[> a], + >
k=1 Y k=1 Y k=1

Finally, repeating verbatim the proof of [2, Theorem 6.1], we obtain (11) for
arbitrary sequences of i.r.v.’s (which do not necessarily satisfy assumption (4)) as
a corollary of already considered special case when (4) holds. ([

- L34[|K || x v |1 F|| x-
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Our next result strengthens [2, Theorem 6.7] by establishing sharp estimates on
the constant C' in (9). Before proceeding, we recall the following construction due
to A.P. Calderon [8]. Let X and X; be two Banach lattices of measurable functions
on the same measure space (M, m) and let 6 € (0,1). The space X;~?X? consists
of all measurable functions f on (M, m) such that for some A > 0 and f; € X; with
[fillx, <1,4i=0,1, we have

|f@)] < Alfo(@)|" fr(2)]?, =M.

This space is equipped with the norm given by the greatest lower bound of all
numbers A taken over all possible such representations. Even though this con-
struction is not an interpolation functor on general couples of Banach lattices (see
[19]), it is still a convenient tool of interpolation theory. Indeed, if (Xo, X7) is
a Banach couple and if (Yp,Y7) is another Banach couple of lattices of measur-
able functions on some measure space (M’,m’), then any positive operator A
from S(M,m) into S(M’,m’), which acts boundedly from the couple (Xo, X7)
into the couple (Yp,Y}) also maps boundedly X}~ ?X? into Yy Y and, in addi-
tion, HA||X1 o < A2 |1A)° for all € (0,1). The proof of the
0 1

1-6 Xo—Yy X1—Yq

—0 0
X1~>Y0

latter claim follows by inspection of the standard arguments from [20, Proposition
1.d.2(i), p.43].

Theorem 2. Let X and Y be symmetric spaces on [0,1] such that X CY. If K
acts boundedly from X into Y, then there exists a universal constant 3 > 0 such
that for every sequence {fr}7>, C X of i.r.v.’s and for every q € [1, 00|, we have

1
1£lly i,y < BIEIN . I1F Iz,

Proof. The case ¢ = 1 has been treated in Theorem 1. If ¢ = oo, then it is sufficient
to observe that

1F [z = 1F"x 0,0l x,
and that (see e.g. [10, Proposition 2.1])

1 * *
(20) §A{F Xoay > 7S AM osup [fil > 7 < MEF"x,,, >7}  (1>0).

k=1,2,...

Therefore, for some constant v (which does not depend on X and Y') we have
€1y 1y < MEllxaney S ANF N zge-

The rest of the proof is based on methods from interpolation theory and is very
similar to the arguments in [2, Theorem 6.7]. Let ¢ : (Q,P) — ([0,1],A) be
a measure preserving isomorphism, where (Q,P) := [ ([0,1], A\x) (here, \; is
the Lebesgue measure on [0, 1] for every k > 0). For every g € S(Q2,P), we set
T(g)(x) := g(6~'z), = € [0,1]. Note that T is a rearrangement-preserving mapping
between S(Q,P) and S([0,1],A). We define the positive linear mapping @ from
5(0,00) into S(Q, P)NU10} by setting
Qf (wo,wi,...) ={(Q@f)}2,, [ €S5(0,00),

where (Qf)k(wo,w1,...) := f(wg + k) (wg € [0,1]), & > 0. The arguments above
show that the positive operator Q'f := {T(Qf)x}>°, is bounded from Z} into

Y (l;) with the norm not exceeding «| K||x_y (where « is a universal constant)
and also from Z$ into Y (ls) with the norm not exceeding ~y. It follows that

Q" (Zx)'UZ2)" — (Y (1)) (Y (i)’
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and
Q1 < 1A vy NQ Nz vy, 0 € (0,1).
Now, we shall use the following facts: for every 6 € (0,1) we have
1
2% C (2 TER), (V) (V) S V() a= 1y

To see the first embedding above, fix g = ¢* € Z%, ||gl| ,, =1, and set
X

g1 = gX[o‘l] + qu[Loo)? Joo ‘= gX[oyl] + X[l,oo)‘
Clearly, g = (91)'7%(go0)?. Moreover, since g(1) < 1, then g; decreases, which
implies that g; € Z% and ||g;]| , < 3 (i = 1,00). The second embedding above
X
(in fact, equality) is established in [6, Theorem 3]. Now, we are in a position to
conclude that

1 — 1
1Q' |25 — vty < @MIEYLy -7 < max(1, 0, 7) | K2y

The proof is completed by noting that every sequence {fi}72; C X of ir.v.’s
may be represented in the form {fx} = Q'(F), with some function F which is
equidistributed with F. ([l

The results presented in this section show that the sharp estimates in the deter-
ministic estimates of expressions

| 25 |, | (1)

in terms of the sum of disjoint copies of individual terms of f are fully determined
by the norm of the Kruglov operator K in X. In the next section, we shall present
sharp estimates of this norm in a number of important cases, including the case
X =L, (1 <p < o) studied earlier in [13], [18] and [14] by completely different
methods. It does not seem that the methods used in those papers can be extended
outside of the L-scale.

, 1<p<oo,
X

4. NORM OF THE KRUGLOV OPERATOR AND SHARP CONSTANTS IN
ROSENTHAL’S INEQUALITIES

Recall that a Banach lattice X is said to satisfy an upper p—estimate, if there
exists a constant C' > 0 such that for every finite sequence (%‘)?:1 C X of pairwise

disjoint elements,
" - 1/p
152, = (S k)™
j=1 j=1

Recall also that if 7 > 0, the dilation operator o, is defined by setting

(o72)(s) = {

z(s/7), s<min{l,7}

0, T<s<1.

The operator o, 7 > 0 acts boundedly in every symmetric function space X [16,
Theorem I1.4.4].

Firstly, we suppose that 1 < p < co and that X is a symmetric space satisfying
the following two conditions.

(i) X satisfies an upper p—estimate;
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(ii) ||o¢]|x—x < CtV/P, 0<t<1.

Conditions (i) and (ii) imply, in particular, that both Boyd indices of X (see e.g.
[20]) are equal to p.
The value of the constant C' varies from line to line in this section.

Proposition 3. If a symmetric space X satisfies the above assumptions, then there
exists a universal constant a > 0 whose value depends only on the constants in (i)
and (ii) above such that

(21) IK]x—x < a p> 1L

_r
In(p+ 1)’

Proof. Let 0 < f e X,p>1,and n € N. Let fp1, fn2,...,fnn and xp, have
the same meaning as in Subsection 2.3. Then, by (6), the random variable K f is
equimeasurable with the random variable

o0 n
> gnxp,, where gn =Y for (n=1,2,...).
n=1 k=1

Since g, and xp, are independent, then the assumptions on X imply

> 1/p > 1/p
IK71x < (X lgaxs, k) " = (X lormagnlk)
n=1 n=1

(3 lanlz)” < (25 sl
n=1

IN

It is clear that

V3

oo

nP P, n?

— 7' = e” sup —
n.

p n=1 n

‘ 3

P
< sup
' n

3

n=1
The function aP/p® takes its maximal value at x = p/log(p) and this maximum
does not exceed (p/log(p))P. Therefore,

o0

nplp p
(Zﬁ)/ Se'l o)

n=1

On the other side, if 1 < p < 2, then

(X5 =
n
0

It is well known that an L,—space, 1 < p < oo, satisfies an upper p—estimate and
that |o¢|L,—L, = t1/?, 0 <t < 1. The facts that similarly M(t'/?), 1 < p < oo,
satisfies an upper p-estimate and ||o¢|[pr(p1/p)—nrir/ey < t1/7. 0 <t < 1, follow
from a combination of [9, Theorem 3.4(a)(i)] and [20, Proposition 1.£.5] and from

[16, I1.4.4]. Combining these facts with Proposition 3, we obtain the following
corollary.

Corollary 4. There exists a constant C > 0 such that for allp > 1

Cp Cp
P . — -
(22) 12y, < In( In(p + 1)

d |K P)—s p) <
pr1) and || ||M(t1/) M(t1/p)
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Although the Lorentz space A(tl/p), 1 < p < o0, does not satisfy the assumptions
of Proposition 3, nevertheless estimates similar to (22) also hold for the norm of
the operator K : A(t'/?) — A(t'/?), 1 < p < oo. The proof below is based on the
properties of the Kruglov operator K in Lorentz spaces exposed in [2, Section 5].

Proposition 5. There exists a constant C > 0 such that for all p > 1

Cp
(23) K[ Aq1/ey Ay < In(

_P s

Proof. By [2, Theorem 5.1], we have
— uk
[Ka@)—a@w) <2 sup —— > (7).
#)=Al9) ue(0,1) Y(u) ; k!
If ¢(t) = t1/P, then the latter supremum is equal to

(L) 138 o 3kl
nz:l(n'> §2+,;([;‘]) —243) ek,

k=1

Since the latter sequence decreases, we can replace sum with an integral and obtain
= 1
||K||At1/PHAt1/p S 22+6/ e S Og(b)/pds.
e

Substitute t = slog(s). It follows that £ =1+ log(s) > % log(t). Therefore,

1
2
o0
1
K _ <224 12 e Bt/rgy,
A

It is clear that

b 1 —3t/p b 1 p
—e dt < dt < const - .
e log(t) e log(t) log(p)

On the other side,

o0 o0
/ L strgy < 1 / e3trgr < P
p P

log(t) ~ log(p) = 3log(p)
It follows that

K| a, < const -

1/p—=Na/p

og(p)
0

We shall now estimate the norm of the operator K : A(t'/?) — M(t'/?), 1 <
p < 00.

Lemma 6.

p
(24) HKHA(tl/P)—JVI(tl/P) = 1 1 <p<oo.

n(p+1)°

Proof. Since A(t'/P) C L, ¢ M(t'/P) for all 1 < p < oo, the estimate from the
above in (24) follows immediately from Corollary 4. Let us now concentrate at the
converse inequality. Since ||K1||ps1/,) > 1 —1/e for all p > 1, then it suffices to
establish the estimate from below for sufficiently large p’s.
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By [2, Remark 5.2], we have
(25)

uF 1/p
- 1oy Mk

A(t1/P)— M (t1/P) ¢ uco 1]IOkEN ul/p T keIN> (k!)l/P = o oAb T
Substitute x = p/log(p). We obtain

1 p
K R » > 1 1-— 1/10g(p) >
K Ay —neqerrey 2 e(p/ og(p)) ~ elog(p)

—

O

The first main result of the present section is the following theorem and its
corollary.

Theorem 7. We have
p

—_—, >1
In(p+1) P

(26) [|K|L,—rL, = HKHA(tl/P)HA(tl/P) = ||K||M(t1/p)~>1\/f(t1/p) =
with universal constants.

Proof. The proof follows from combining Proposition 5 and Corollary 4 with Lemma
6. O

Corollary 8. The order of the constant in Rosenthal’s inequality (2) with

1n(z>+1)
X = L, is optimal when p — oo.

Proof. Apply Theorem 1 to the case X =Y = L,, and then apply Theorem 7. [

Remark 9. The same argument as above also shows that the order of the constant
% is optimal in variants of Rosenthal’s inequality (2) for scales of Lorentz
spaces A(t'/P) (1 < p < 00) and Marcinkiewicz spaces M(t'/7) (1 < p < 00).
Remark 10. FEarlier the result presented in Corollary 8 was established in [13],
[18] and [14] by completely different methods. Our approach here shows that the
order of the constant whether in the special L,-case studied in the papers just cited,
or in a more general case of various scales of symmetric spaces (as indicated in the
preceding remark) is fully determined by the norm of the Kruglov operator.

Remark 11. It is shown in [13, Theorem 4.1 and Proposition 4.3] that the constant
%&p), where o is an absolute constant, is also sharp in order when p — oo in the
Rosenthal’s inequality (3) for mean zero i.r.v.’s. More precisely, using our notation,
it is proved there that for any such sequence {fi}r_; C L, we have

(27) ||ka||p ) <|| ol + (3 Fw?) )
k=1

Furthermore, zf cp 15 the least constant in similar inequality which would hold for
any sequence {fk}k 1 C Ly of symmetrically and identically distributed i.r.v.’s,

then ¢, > m. Without going into precise details, we observe that a careful

inspection of the proof of [4, Theorem 3.1] shows that a similar result holds also in
the case of an arbitrary symmetric space X with Kruglov property (with an obvious
replacement of the constant with the constant | K| x—x). We state this
result in full.

ap
1+In(p)
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Proposition 12. There exists an absolute constant o such that if the Kruglov
operator K acts boundedly in a symmetric space X, then for any n € N and any
sequence {fi}i_; C X of mean zero i.r.v.’s we have the following sharp estimate

n n 1/2
(28) 1Y frllx < ol Kllx—x <||F*X[o,1]|x + (ZF*U@‘)Q) ) :
k=1

k=1

The second main result of this section yields optimal (in order) constant in a
somewhat more general setting recently studied in [21], [14].

Theorem 13. If p,q € [1,00), then for an arbitrary sequence {fr}3>, C L, of
1.7.0.’s we have

1/q 00 1/q
p
< S * * q
@) i <o (gl ) (1 el + <§ F(h) )

k=1

1/q
where a is a universal constant. Furthermore, the order (ln(;’_i_l)) is optimal

when p — 0.

Proof. The fact that (29) holds follows from a combination of Theorem 2 and

1/q
Corollary 4 above. It remains to show that the order (m) is optimal.
Let f := X[,y (0 <u < 1), n € Nand let {f,r};_; be a sequence of ir.v.’s
equidistributed with the function oy, f = X[o,u/n)- Setting f, := S orey ok, we
see that

n! u\* u\n—k
Hence,
n n ! i n—i
frt) = ;X[o,nﬁ’]a where 7/ := ; ﬁ ' (%) ' (1 - %) :

Note that for every 1 < g < oo, we have

(S = (Ssa) = s
k=1

k=1

1/q
and so the function (Zzzl ™ k) is equidistributed with the function

n

- /
(f;)l/q — (ZX[O»T;?’])l 7_ Z(kl/q — (k- 1)1/q)X[0,7g]-
k=1

k=1
By the definition of the norm in Marcinkiewicz spaces, we have

k
I i)l llz, = ICEDY Ny = sup Y (V9= (@ = 1)V ()P

1<k<n

i—1
(30) = sup kl/q(T,?)l/p.

1<k<n



15

Estimating 7;* via Stirling’s formula, we have

n n! u\k u\n—k
T2 =) (E) ' (1 N E)
S
El(n — k)n—ke—ntky/n —k
S n"Fuke=! S r uk S 1 ui’C
Tkl (n—Fk)"Fek T \ome kkVE T V2me k2R
Using the latter estimate in (30), we obtain

1 uk 1/p
31 n > *\1/a by > sup k'/¢ () .
B Gl = 1 sy = 5 s 1 (g

Observe further that for the sequence {f,x}7_; we have (37_; fak)* = X[0,u]
and therefore the term (||F*X[0,1} lz, + (Xre F*(k)q)l/q> in the right hand side

of (29) is equal in this case to ||x[ullz,- Thus, by (31), we now estimate the
constant in (29) from below as follows

)iz _
R L A KAl
0<u<ln>1 HX[O,u]HL,, 0<u<ln>1

u” 1/p
> sup Supnl/q< 271) u /P
2me 0<u<ln>1 n

1 nl/q

su
2me ot (n2m)1/?

Choosing n = [ﬁ}, we obtain for all sufficiently large p’s

s () (50 2 0 ()
sup —————- > | — — 1 | — >\ .
n>1 (n27)/7 = \Inp P 2¢> \In(p+1)

1/q
The foregoing estimates show that the order (1n(§+1)) in (29) is best possible.
O

Remark 14. Since A(t'/P) C L, ¢ M(t'/?) (1 < p < oc), it follows from (29)
that for an arbitrary sequence {f}32, C A(t'/?) of i.r.v.’s

P 1/q o 1/q
32 f m <a|——— F* 1/p F* (k)1
(32) || |zq||M<tu>_a(m(p+1)) H X[o,1]||A<t/>+<Z <>>

k=1

where a is a universal constant. The argument used in the proof of the preceding

1/q
theorem shows that the order (ln(;’+1)) remains optimal when p — o0.

The following corollary from Theorem 13 strengthens [2, Theorem 4.4].
Corollary 15. Let 1 < ¢ < co. If a sequence { fr}x>1 of uniformly bounded i.r.v.’s

satisfies the assumptions

sup sup |fx(t)] <oo and ZF*(k)q < 00,
k>1t€[0,1] =1
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then the function (3 -, |fk|q)1/q € Ly,, where Ly, is the Orlicz space on [0,1]
generated by the function N,(t) := " —1, N,(0) = 0.
Proof. Due to (29), we have

1/q

In(p+1 L/a N > .
sup (H) el e, < o (1 xonle + (S F k) ],
>1 P 1

p=

and, by the assumptions, the right hand side of this inequality is finite. Since
the left hand side coincides (up to equivalence) with the norm of the function

£, = Crey |f;€\q)1/q in the Orlicz space Ly, (see e.g. [1, Corollary 1] or [13,
Proposition 3.6]) we are done. O

5. TWO COMPLEMENTS TO ROSENTHAL’S INEQUALITY

Main results of this section are Proposition 16 and Theorem 18 which comple-
ment Theorem 1.

Let {fx}7_, be a sequence of i.r.v.’s on [0,1], S, := >.7_, fx and, as before, F
be the disjointification function related to the sequence {fr}7_; (see (1)), which
may be written in the form

F(t) =Y felt—k+1)xp-14(), t>0.
k=1

Proposition 16. Let X be a symmetric space on [0,1] such that Kruglov operator
K acts boundedly on X. Then there exists a universal constant 3 > 0 such that
for every n € N and any sequence {fi}1_; C X of i.r.v.’s the following inequality
holds

(33) 1Snllx < BI x—x (1E X011l x + [[Snll£,)-

Proof. Firstly, we assume that

1
(34) /‘ﬂ@ﬁw=0(k=Lz“wny
0
In this case, from Proposition 12 (see also [4, Theorem 3.1]) we infer that

19nllx < YK x —x (" X0,11 Lx + [1F7X[1,00) 1 22)

where v is a universal constant. In addition, for the space L;, we have by [12,
Theorem 1]

1Snlle, = c(lF* X0/l + 1F* X100 122)-

Combining these two estimates we obtain (33) under the assumption (34).
Suppose now that the sequence {fx}7_; C X is an arbitrary sequence of i.r.v.’s.
Setting

1
(35) Gk Sifk*/ fe(s)ds (k=1,2,...,n)
0
we obtain a sequence {gx}}_; C X satisfying (34), and therefore by the above
(36) lonllx < YKl x-x G X(0,11llx + llonllL, ),
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where

n

(37) on =3 gk G):=Y grlt—k+1)xp_14(t), t>0,
k=1 k=1

From the one hand,

G(t) = Z (fk(t —k+1)— /o fr(s) dS)X[k—l,k} (t)

k=1
nool
= Fit)-) / Fi(8) dsxpe—1,1(t),
k=170
which implies
* < *
G Xo.)(®) < Fxpon(®) +  max il
and therefore, in view of the embedding X C L with the constant 1,
(38) 16" x00lx < [F x0llx + max [[fillx < 2[F xp,1lx-

.....

On the other hand,

1
Jonllx > IS0l = | [ Suwdu] = 1ulx = 1
and )
lonlle, <ISnll, + ‘/0 S (u) du’ < 2||SnllL, -

Combining these estimates with (36), we obtain
[Snllx < YK x—x + D UF X011 x + [1Snl£,),
and the assertion is established in view of the fact || K| x_x > 1/e. O
Remark 17. The converse inequality to (33) fails in general. However, if in ad-
dition fr >0, k=1,2,...,n, then for any symmetric space X
c(IF*xp,ullx + [15nllz,) < [1Snllx
for some universal constant ¢ > 0.

Denote
U,(t) ;== max |Sk(t)], t€][0,1].

k=1,2 n

IEEREER)

Theorem 18. Let us assume that X is an interpolation space for the couple
(L1, L) and that the Kruglov operator K acts boundedly on X. Then there exists
a universal constant o > 0 such that for alln € N and any sequence {fi}r_, C X
of i.r.v.’s the following inequality holds

1 * *
(39) ZUIE Xl x + 1Unllz.) < [Unllx < allKllx—x (1F X011 x + 1Unllz.)
Proof. Firstly, it is obvious that

20(t) = Ma(t) = _max _|fu(t)]

Appealing to (20), we see that
M(t/2) > F*(t) (0<t<1),
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and so
[0alx = ZIF* X0l
whence
[Uallx = Z0Fxp0llx + [Vl

Let us prove the right hand side inequality in (39). It holds if fi’s are symmetri-
cally distributed. Indeed, by the well-known Levy’s theorem (see, for instance, [17,
Proposition 1.1.1]), we have

Mt e[0,1]: Upy(t) > 7} < 2Mt € [0,1] : [Sn(t)] > 7} (7 > 0),

and so the result follows from (33) (with the universal constant ) and the assump-
tion that X is a symmetric space. Moreover, by the standard ”symmetrization
trick” and using the assumption that X is an interpolation space for the couple
(L1, Lo ), it is not hard to extend this result to all sequences {fx}7_; C X of
i.r.v.’s satisfying condition (34).

Finally, let us consider the case of an arbitrary sequence {f;}7_, C X ofir.v.s.
Suppose that the sequence {gi}}_, is defined by formula (35). Applying the (al-
ready established) assertion to this sequence, we obtain

(40) Wallx < 28K x-x (1G" X001l x + [WallL,),

where G and oy, are defined as in (37), and W, := maxy—12.. . » |ok|. Noting that

1
Wi(t) < Un(t) +  max / 1S ()| du < Un(®) + U1,
k=1,2,....n 0

we infer |W, ||z, <2||Us||L,. Since

Wn(t) = | max

1
= [ ISuldu=Un(6) = Uil
0 k=1.2,...n

S(t) ~ | Sulw)du| > Un(t) -

we have
Wallx = [Unllx = 1Un]lL, -
By (40) and (38), this guarantees

[Unllx < (481K x—x + D([F" X001l x + 1UnllL,),

and the assertion follows in view of the fact || K||x—x > 1/e. O

Remark 19. In the case when X is a symmetric space containing L, for some finite
p (this condition is more restrictive than the boundedness of the Kruglov operator
in X, see [2]), the last result was also obtained in [10, Theorem 5]. At the same
time, it is established in [10] even for quasi-normed spaces.
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