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TRIPLE OPERATOR VERSION OF THE
GOLDEN-THOMPSON INEQUALITY FOR TRACES ON
VON NEUMANN ALGEBRAS

by Narcisse RANDRIANANTOANINA

ABSTRACT. — We provide a generalization of Lieb’s triple matrix extension of
the Golden—Thompson inequality from matrix algebras to the setting of traces
on finite von Neumann algebras. More precisely, assume that M is a finite von
Neumann algebra equipped with a tracial state 7. If 1 < p,q < co with 1/p+1/q =
1, it is shown that whenever a, b, and c¢ are self-adjoint 7-measurable operators
satisfying a € M, e® € L,(M,7), and e® € Lqy(M, ), then the following inequality
holds:

o0
‘r(ea+b+c) < / 7(66/2(67’1 + tl)fleb(efa + tl)fleC/Z) dt
0

where 1 denotes the identity in M. We also present other results related to the
Wigner—Yanase-Dyson—Lieb concavity in the context of general tracial state.

We use the above version of the Golden-Thompson inequality for three opera-
tors to prove an extension of the Prokhorov arcsinh inequality to noncommutative
martingales in general noncommutative probability spaces.

RESUME. — Nous prouvons une géneralisation de lextension de Lieb & trois
matrices de I'inégalité de Golden—Thompson de ’algébre des matrices & des traces
associés a des algebres de von Neumann finies. Plus précisément, supposons que M
est une algebre de von Neumann finie munie d’un état tracé 7. Soient 1 < p,q < co
tels que 1/p 4+ 1/q = 1. Alors pour tout a, b, et ¢ opérateurs auto-adjoints et 7-
mesurables satisfaisant a € M, e € Ly(M,7), et e® € Ly(M,7), on a I'inégalité
suivante:

o0
T(ea+b+c) < / T(eC/Q(efa + tl)fleb(efa + tl)flec/z) dt
0

ou 1 denote ’identité de M. Nous présentons également d’autres résultats liés a
Wigner—Yanase-Dyson—Lieb concavité dans le contexte général d’état tracé.
Nous utilisons la version ci-dessus de 'inégalité de Golden—Thompson pour trois
opérateurs pour demontrer une extension de inégalité arcsinh de Prokhorov aux
martingales non commutatives dans des espaces de probabilité non commutatif.

Keywords: Trace inequalities, von Neumann algebras, noncommutative martingales.
2020 Mathematics Subject Classification: 46151, 46153, 15A16, 47A60, 15A15.



2 Narcisse RANDRIANANTOANINA

1. Introduction

In 1965, Golden [9] and Thompson [45] discovered independently one of
the most powerful trace inequalities that is nowadays referred to as the
Golden—Thompson inequality (for short, GT-inequality). It states that for
any two Hermitian matrices A and B, the following tracial inequality holds:

Tr(eA*B) < Tr(e?eP).

Here Tr(-) denotes the usual trace on matrix algebras. The GT-inequality
was originally motivated by considerations in statistical mechanics but since
its inception, it has found applications in many fields of mathematics such
as mathematical physics, random matrices ([8, 47]), quantum information
theory ([26]), among others.

Two facts that motivate our consideration in this article are: first, the
GT-inequality generalizes to tracial states on finite von Neumann algebras
and second, it does not formally extend to three noncommuting Hermitian
matrices in the sense that there are three Hermitian matrices A, B, and C
with

Tr(eT8FC) £ Tr(etePe).

The version of GT-inequality to general traces on von Neumann algebras
was due to Ruskai in [38] and conterexamples for the second fact already ap-
peared in [45] (see also [3, p. 279]). More general form of the GT-inequality
were also considered in [1, 24] in the context of general o-finite von Neu-
mann algebras. We refer to the survey [30] for more perspective on the
GT-inequality.

A nontrivial extension of the GT-inequality involving three noncommut-
ing Hermitian matrices was given by Lieb in the seminal article [25]. This
version of GT-inequality for three matrices does not appeared to be as
well-known as the original GT-inequality. In the spirit of Ruskai’s result,
it is a natural question to consider if Lieb’s triple matrices version of the
GT-inequality is valid for tracial states on arbitrary finite von Neumann
algebras. The primary result of this note is a generalization of Lieb’s result
to traces of exponential of sum of three noncommuting self-adjoint measur-
able operators with respect to traces on finite von Neumann algebras. We
refer to the preliminary section below for notation used in the statement
of the following result:

THEOREM A. — Let M be a finite von Neumann algebra equipped with
a tracial state T and 1 < p,q < oo with 1/p+1/q = 1. Assume that a, b, and
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GOLDEN-THOMPSON INEQUALITY 3

c are self-adjoint T-measurable operators satisfying: a € M, e® € L,(M,T1),
and e® € Ly(M, 7). The following inequality holds:

oo
T(e“+b+0) < / 7(60/2(6_“ + tl)_leb(e_“ + tl)_leC/Q) dt.
0

One can verify that under the assumptions of the theorem, the integral on
the right hand side is finite. If we consider the special case of matrix algebra
with the usual trace, then Theorem A is precisely Lieb’s result from [25,
Theorem 7]. We also observe that if one considers only two self-adjoint 7-
measurable operators, that is, if one of the three operators is equal to zero
or two of them commute, then Theorem A reduces to Ruskai’s result [38,
Theorem 4]. Thus, we may treat Theorem A as a common generalization of
Lieb’s result and Ruskai’s result. We should mention here that extension of
the GT-inequality for arbitrary number of Hermitian matrices was recently
discovered in [44] but this is outside of the scope of our consideration.

Our approach follows the same pattern as in the argument used in [25]
which is primarily based on the Wigner—Yanase-Dyson—Lieb concavity. Al-
though the Wigner—Yanase-Dyson—Lieb concavity has been established for
general o-finite von Neumann algebras ([2]), considerable technical details
are still required in implementing those ideas to the general setting of 7-
measurable operators. Most notably our use of ultrapowers of von Neu-
mann algebras. In the process, we also establish two other convexity results
from [25] in the more general context of finite von Neumann algebras which
we believe are of interests on their own right. We refer to Theorem 3.11
and Theorem 3.13 for detailed formulations.

It is already known that the GT-inequality is quite useful in dealing with
noncommutative martingale inequalities. We refer to the work of Junge and
Zeng [20, 21] among others for applications of GT-inequalities for proving
concentration results for martingales. One extra motivation in considering
Theorem A was in our attempt to obtain the so-called Prokhorov inequality
for noncommutative martingales. It turned out that the Golden—Thompson
inequality with two operators is not sufficient for our argument. For more
on history and development on noncommutative martingales, we refer to
the articles [4, 14, 16, 18, 31, 34, 37]. Recall that the Prokhorov inequality
first appeared in [33] as a tail bound of sums of independent random vari-
ables. Extension to martingales was obtained by Johnson, Schechtman, and
Zinn [15] which was later refined by Hitczenko [13]. The first noncommuta-
tive Prokhorov inequality was proved in [20, Corollary 0.2] for the so-called
successively independent mean-zero self-adjoint sequences. This is a variant
of the various types of independences introduced in [19] for noncommuting
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4 Narcisse RANDRIANANTOANINA

sequences. We use Theorem A to prove a version of the Prokhorov inequal-
ity for noncommuative self-adjoint martingales. We refer to the body of
the paper for notation used for noncommutative martingales used below.
It reads as follows:

THEOREM B. — Let © = (z,,)n>1 be a mean-zero self-adjoint noncom-
mutative martingale. For every t > 0 and n > 1, the following holds:

. (X (z )) < exp b arcsinh M
(t,o0)\Tn)) S oM 2H2k>1 gk—1|dxk|2||oo

where M = supys; ||dzg[|oo-

Theorem B is a noncommutative analogue of the version proved by
Hitczenko in [13]. Using basic scalar inequality, Theorem B implies a non-
commutative version of the Bernstein inequality. In fact, using this route,
we obtain better constants compared to the version of the Bersntein in-
equality due to Junge and Zeng in [21, Theorem 1.1 (ii)].

The paper is organized as follows: in the next preliminary section, we
review the basics of noncommutative spaces and present some necessary
background on various ways of producing ultrapowers of von Neumann al-
gebras that are relevant and essential for the presentation of the paper.
Section 3 contains the detailed proof of Theorem A. We should point out
that Theorem A is deduced from two convexity results that are fully de-
tailed in the section. We also discuss in this section possible extensions
to semifinite and o-finite von Neumann algebras. Section 4 is dedicated
to application of the GT-inequality for three operators to noncommuta-
tive martingale inequalities. Here, we provide a proof of Theorem B and
discuss how it fits with previously known concentration type results for
noncommutative martingales.

2. Preliminaries and notation
2.1. Noncommutive spaces

Throughout, M C B(H) will denote a finite von Neumann algebra on
some Hilbert space H (here B(H) is the algebra of all bounded operators
on H equipped with the usual operator norm). It is assumed that M is
equipped with a tracial state 7. The identity on M will be denoted by
1. A linear operator z : D(z) — H with domain D(z) C H, is said to
be affiliated with M if xu C uz for all unitary w in the commutant M’
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GOLDEN-THOMPSON INEQUALITY 5

of M. We recall that since M is finite, every operator affiliated with M
is T-measurable in the sense of [28]. The collection of all T-measurable
operators is denoted by M. Tt is well-known that M is a *-algebra. For
g, 0 > 0, we denote by V (e, d) the set of all z € M for which there exists
an orthogonal projection p € M such that p(H) C D(z), ||zp|le < &,
and 7(1 — p) < 4. The collection of sets {V(e,d) : €,6} forms a base at
0 for a metrizable Hausdorff topology on M called the measure topology.
Equipped with the measure topology, M becomes a complete topological
“-algebra. We refer to [28] for these facts. If a is a self-adjoint operator in
M and a = ffo sdE( is its spectral decomposition, then for any Borel
subset B C R, we denote by Xp(a) the corresponding spectral projection
ffooo B(s )dE(a) For z € M we recall that the generalized singular value
function p(x) = p(]z|) is defined by

pe(z) ==inf{s > 0:7(X(s00)(|2])) <t}, te€(0,1].
Note that ¢ — p;(x) is decreasing and since 7(1) = 1, pq(x) = 0. We refer
to [7] for more details on relevant properties of singular values that we
use. We recall here that a sequence {x, } converges to zero for the measure
topology if and only if pi(z,) — 0 for all ¢ > 0. The following lemma is

a consequence of a result of Tikhonov and will be repeatedly used in the
sequel.

LEMMA 2.1 ([46]). — Assume that {an}>1 C M is a sequence of self-
adjoint operators and f : R — R is continuous. If a is a self-adjoint operator
in M and a, — a for the measure topology then f(a,) — f(a) for the
measure topology.

We denote by M, the set {z € M:x= 2*}. The real vector space M,
is a partially ordered vector space with the partial order defined by setting
x 2 0 if and only if (x&,£) > 0 for all £ € D(x ) The positive cone in M,
with respect to this order will be denoted by /\/l+

It is important to note that the trace 7 extends to M+ as a non-negative
extended real-valued functional which is positively homogeneous, additive,

unitary invariant, and normal. This extension is given by:
1
7(x) z/ pe(z)dt, x € Mj.
0

This functional satisfies 7(y*y) = 7(yy*) for y € M which we will refer
below as tracial property.

For 1 < p < oo, we will denote by L,(M,7) (or simply L,(M)), the
noncommutative L,-space associated to the pair (M, 7). We recall that
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6 Narcisse RANDRIANANTOANINA

L,(M,T) is defined as the set of all = € M such that lzll, = 7(|=[P)/P <
oo. The space L,(M) equipped with the norm ||-||, is a Banach space.
As is customary, Lo (M, 7) is M with the operator norm. We refer to the
survey article [32] for basic properties and further references concerning
noncommutative spaces.

Below, we use the notation M, (resp. M) for MNM,, (resp. Mﬁﬂ.;.).
We will also use M, to denote the collection of all x € M for which its
spectrum is a subset of (0,00). That is, a € My if and only if « € M,
and it admits a bounded inverse.

We conclude this subsection by recording an inequality on distribution
functions that we will use in the subsequent sections.

LEMMA 2.2. — For every x,y € /\7;“ we have
T(X(t-‘rs,oo) (‘T + y)) < T(X(t,oo)(z)) + 7-(X(s,oo) (y))v tv seR.

Proof. — The lemma was proved in [43, Lemma 16] for ¢,s > 0. The
argument given in [43] actually applies to arbitrary real numbers. We re-
produce it here for convenience.

Let t,s € R. Set a = (x —t1)4 and b = (y — s1)4. Clearly, z — 1 < a
and y — s1 <b. Thus, z+y < a+b+ (t+ s)1. We have

T(X(HS)OO)(m + y)) < T(X(Hsm) (a+b+(t+ 3)1)) = T(supp(a + b))
where supp(a+b) denotes the support projection of a+b. It follows from [43,
Lemma 15] that

T(X(t45,00) (2 +y)) < 7(supp(a)) + 7 (supp(b)).
On the other hand, T(supp(a)) = T(X(Om)(a)) = T(X(07oo)(£lf - tl)) =
T(X(tm)(x)). Similarly, T(supp(b)) = T(X(S,w)(y)). The lemma is
verified. O

2.2. Ultrapowers of von Neumann algebras

In this subsection, we will review some basics of ultrapowers of Banach
spaces with particular attention given to some variants that apply to some
classes of von Neumann algebras.

Given a Banach space X and an index set I, we let

loo(I; X) = {(xi)iej cx; € X foralli € I, and sup||z;||x < oo}
il
equipped with its usual norm

|(zi)ier|| = sup [l x-
el
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GOLDEN-THOMPSON INEQUALITY 7

For a given free ultrafilter U over the index set I, the ultrapower X' /U
(also denoted by Xy() is defined to be the quotient space £ (I; X) /Ny,
where

Ny = {(wi)iez € Loo(1; X) : lim ]| x = 0},

We note that the norm on the Banach space Xy may be evaluated as limit
over the ultrafilter U. That is, if (2;);er € oo(, X) then

(el = i s

where (;)$.; denotes the equivalent class in Xy containing (x;);es. For
extensive discussions on ultrapowers of Banach spaces and their use, we
refer to [12, 41]. Below, we consider only the case where the Banach space
X is a von Neumann algebra.

It is well-known that if A is a C*-algebra then its ultrapower Ay is also
a C*-algebra. On the other hand, the class of von Neumann algebras is
not closed under ultrapowers. However, the class of preduals of von Neu-
mann algebras and more generally the class of noncommutative L,-spaces
is closed under ultrapowers. For the von Neumann algebra M, the ultra-
power (M,)y of M, is the predual of a von Neumann algebra which we
denote by

My = (Mu)".

It is known that the C*-algebra My identifies as a weak*-dense subalgebra
of My. We refer to the work of Groh ([10]) and Raynaud ([36]) for more
in depth discussion.

There is a substantial difficulty associated with the von Neumann algebra
My due to the fact that it need not be semifinite. This is a well-known fact
that we will refer to [36]. We will use instead another model that we will
refer to as the Ocneanu construction [29, Chapter 5]. It is built on earlier
considerations of McDuff ([27]) and Vesterstrgm ([48]). We now recall this
construction.

For the free ultrafilter U over an index set I, consider the two-sided closed
ideal

Ju = {(xz’)igl €Eloo(I;M) : limT(xfx;) = O}.

2y
The quotient space M¥ = M$ = lo (I; M)/ is a von Neumann algebra.
The most important fact for our purpose is that since M is a finite von
Neumann algebra, so is M®. In this case, the faithful normal tracial state
on MY is given by
T (Z) = lim 7 ()
7, U

)
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8 Narcisse RANDRIANANTOANINA

where ¥ = (;)fc; is the equivalent class in M® containing (x;)e;r €
loo(I; M). For more information on the constuction and properties of the
ultrapower M%, we refer to [17, 29].

3. Golden—Thompson inequality

In this section, we provide the detailed account of our approach to the
main theorem along with discussions on closely related matter.

3.1. Proof of Theorem A

Before we proceed, let us first verify that under the given assumptions,
the integral on the right hand side of the inequality from the statement is
finite. Indeed, we observe first that since a € M, we may write,

ellell=" 0 <t<1;
t=1, 1<t

I(e™ +11) 7 Hloo < {

Using Holder’s inequality, we have

/ T(eC/Q(e_a +t1) 7 tel(em + tl)_leC/Q) dt
0

oo
<l [ e+ 1)

It follows that
/ (e (e + 1)t (e + 1) Te2) dt < ||l eflg (21 + 1).

0

As in [25], our approach is based on the celebrated Wigner—Yanase—
Dyson-Lieb concavity theorem which we will refer below as the (WYDL)-
concavity. This was originally proved in [25] for matrix algebra with the
usual trace. In [2], the (WYDL)-concavity was extended to the setting of
general o-finite von Neumann algebra. We outline the statement below:

Assume that 97 is a o-finite von Neumann with a standard form given
by (9, H, J, P). That is, 9 is standardly acting on a Hilbert space H, and
P is a self dual cone in H such that P 3 £ — we € M is a bijection, a
unitary involution J on H satisfying JOJ = 9 and JE = € for £ € P.
Each ¢ € 9} can be implemented by a vector in P which we denote by
£p. Given ¢, in M} (with ¢ being faithful), there is a unique positive
operator Ayg on H such that JA;{;mf(z, = z*&, for x € M known as the
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GOLDEN-THOMPSON INEQUALITY 9

relative modular operator of ¥ relative to ¢. The (WYDL)-concavity for
general o-finite von Neumann algebra states that for 0 < 6 < 1 and x € 9N,
the map I x M7 — R given by:

(3.1) (6,9) = |AY 22|

is jointly concave.
When specializing to the finite von Neumann algebra (M, 7), (3.1) re-
duces to the following statement:

ProPOSITION 3.1. — Let 0 < 0 < 1. For every x € M, the map M X
M — R defined by
(a,b) — 7(a* 0z t’x)

is jointly concave.

For the passage from (3.1) to the assertion in Proposition 3.1, we can
apply mutatis mutandis the explanation given in [23, Example 5.1]. Propo-
sition 3.1 plays significant role in the series of arguments below.

Another key-point of Lieb’s argument is the following general statement
about convex functions defined on convex cone in a topological vector space.
We record it here for convenience.

LEMMA 3.2 ([25, Lemma 5]). — Let C be a convex cone in a topological
vector space and let F' : C — R be a convex function which is also right
differentiable in the sense that

1
Sli%{r 5 [F(A+sB)— F(A)] := G(A,B)
exists for all A, B € C. Assume also that F' is homogeneous of order 1. That
is, F(tA) =tF(A) for all A€ C and t > 0. Then

G(A,B) < F(B).

Conversely, if F' is two sided differentiable, G(A + xB, B) is measurable on
{z :2 >0}, G(A,B) < F(B), and F is homogeneous of order 1, then F is
convex.

For the next statement, we recall that for given Banach spaces X and
Y, a continuous function F' : X — Y is said to be Fréchet differentiable if
for each z € X, there exists a bounded linear operator D(F)(z) : X = Y
such that

lim [[3]] 1 (F(z + h) = F(x) = D(F)(z)(h)) = 0.

In this case, the bounded linear operator D(F)(z) is called the Fréchet
derivative of F at x. We record the next result for further use.
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LEMMA 3.3 ([11, Proposition 1.3]). — If 2 is a Banach algebra, then
the exponential function ¥ : A — 2 defined by ¥(z) = e® is Fréchet
differentiable and for every x € 2, the Fréchet derivative D(¥)(z) : 2 — A
is given by

1
D(W)(x)(y) = / eye =N i,y e L.
0

We now introduce the following linear transformation on M that is cen-
tral to the formulation of the GT-inequality. This is a generalization of the
same transformation introduced in [25] for matrix algebra. For a € M,
set

(3.2) Talz) = /Ooo(a +s1) te(a+s1)"tds, xeM,

where the integral can be taken in the sense of Bochner ([5]). The integral
is well-defined and the resulting operator belongs to M. Indeed, for a given
x € M, the map s — (a + s1)"1z(a + s1)~! is continuous. Moreover, one
can readily verify that the following estimate holds:

_ _ la 2 1z]loe, 0 <s <1
a+s1)'z(a+ s1) "y < e
o+ 51) (e +-51) 7 {S_2Hx||w o

It follows that
/ ll(a+s1) " z(a+ s1) 7o ds < co.
0

This implies by [5, Theorem 2 (p. 45)] that the function s — (a + s1)7! x
x(a + s1)~! is Bochner-integrable. The estimates above also show that T,
is a bounded linear operator with

[ 7all < llallo + 1.
We gather below further properties of 7, that we will need in the sequel.

PrROPOSITION 3.4. — Let a € M, and b € M,. Fix a neighborhood
U of 0 € R so that the operator a + sb is invertible for all s € U. Define
f:U—= M by f(s) =In(a+ sb), for s € U. Then, the following hold:

(i) for every s € U, f/(s) = Toy (b);
(ii) For every x € M,
d

g(%ﬂb@)’s:o =— /Om(a +51)7'b(a+s1)tx(a + s1) "t ds

- / (a4 s1) " a(a+ s1)"'b(a + s1) "t ds.
0

ANNALES DE L’INSTITUT FOURIER



GOLDEN-THOMPSON INEQUALITY 11

In particular,

"

f ()= —2/ (a+s1)"'b(a+s1)"b(a+ s1) "t ds.
0
(iii) 7, admits an inverse linear transformation T, ' given by:
1
T i / a'ra'~tdt.
0

We need some preparation for the proof. We assume that the following
representation of the log of operators from M is well-known but we
include a short argument for completeness. Let b € M, . We have the
following integral representation:

_, ds

(3.3) lnb:/ooo(b—l)(b—ksl) -

We may verify the above identity as follows: for any given positive real
number y, one can readily compute that

Iny = / b _y-1 ds.
o (+s)(s+1)
For a given b € M, ., we may consider the Abelian C*-algebra generated
by b. By the Gelfand-Naimark identification, it suffices to verify the stated
formula for continuous functions f : Q@ — (0,00) where Q) is a compact

subset. From the scalar integral above, we may write:

In(f (w)) = / T (Fw) — () +5) 2

s+1’
This is the desired representation for any positive function f € C(Q2). By
identification, (3.3) holds.

w € €.

LEMMA 3.5. — Let a € M4 and b € M. Fix a neighborhood U of
0 € R so that the operator a+tb is invertible for allt € U. Defineg : U — M
by g(t) = (a +tb)~! for t € U. Then,

g t)=—(a+th) 'b(a+th)™, tel.
In particular, ¢'(0) = —a~"*ba™!.
Proof. — Let t € U and fix h such that ¢t + h € U. Then,
Rt (g(t +h) —g(t)) = h  [(a+th+ hb)~! — (a+tb) ™!
=h(a+th+ hb) " ((a+tb) — (a + tb + hb))(a + tb) "]
= —[(a +tb+ hb) " b(a +tb) ']

The assertion follows from taking h — 0. O
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Proof of Proposition 3.4. — For item (i), we use the integral represen-
tation (3.3) and write that for h > 0,

f(h) = f(0) = /Ooo(a +hb—1)(a+hb+s1)"' — (a—1)(a+ 51>_1:T81

= /Oo(a+hb— D[(a+hb+s1)"" — (a+s1)7"]
0

_, ds
s+1

_ /Oo(a thb—1)[(a+ hb+ 1)t — (a+ 1)1 + (hb)(a+ s1) "
0

+ [(a+hb—1) = (a—1)](a+s1)

ds
s+1°
Dividing by h and taking limit as h — 0, it follows from Lemma 3.5 that

ds
s+1

ds
s+1

1(0) = /OOo —(a—1)[(a+s1)""b(a+s1)""] +bla+s1)"!

= /Oo(a +s1)7'[—(a—1)+ (a+s1)]b(a+s1)""
0

ds
s+1

= [ s st tp(a+ )
0

:/ (a+s1)"'b(a+ s1)" " ds.
0

This shows that f/(0) = 7,(b). The statement for f'(s) follows by transla-
tion.
For item (ii), we see from the first item that for a given h,

Tatnb(x) — Ta(x)

oo
= / (a4 hb+s1)tx(a+hb+s1)"t = (a+s1) ta(a+s1) " ds
0
= / (a+hb+s1) 'z[(a+hb+s1)"" — (a+s1)"']ds
0

+ /OO [(a+hb+s1)"" — (a+s1)"z(a+ s1)" " ds.
0

Dividing by h and taking limit as h — 0 leads to

d

Tl oy = [ (@t s1)agl(0) + gl 0)alat51) " ds

where for each s > 0, gs(t) = (a + tb + s1)~'. Item (ii) follows from
Lemma 3.5 by using a + s1 in place of a.

We now verify item (iii). For a positive operator x € M, fix a neigh-
borhood V of 0 € R so that In(a + sz) is well-defined for all s € V. Let
fz : V.= M, be the function defined by f,(s) = In(a + sz). Consider
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¥ : M — M defined by ¥(z) = e*. Clearly, U(f,(s)) = a + sz and there-
fore we have <L (U(f,(s)) = z.

On the other hand, if we denote by D(¥) the Fréchet derivative of W
then by the chain rule, we may state:

(3-4) D(W)(f2(0))(£,(0)) = %(‘If(fx(S))L:O = .

Next, we note that f/(0) = T,(x). Moreover, we have from Lemma 3.3 that

1
D(W)(a)(y) = / oyt e M.
0

As f(0) = Ina, we have

D(¥)(lna)(y) = /0 atya*~tdt, ye M.

These facts combined with (3.4) shows that D(¥)(lna)(7,(x)) = x. Since
this is valid for any arbitrary positive operator x, we obtain by linearity
that D(¥)(Ina) o 7, is the identity map on M.

On the other hand, D(¥)(Ina) is one to one. Indeed, if y € M is such
that D(¥)(Ina)(y) = 0, then 7(D(¥)(Ina)(y)y*) = 0. This is equivalent to
fol 7(atya'~ty*) dt = 0. By tracial property, we have

1 1
/ 7_((at/2ya(l—t)/2)(a(l—t)/Qy*at/2)) dt = / ||at/2ya(1—t)/2||§ dt = 0.
0 0

This implies that for a.e ¢ € [0, 1], a*/?ya*~Y/2 = 0. But since a is invert-
ible, so are a’/? and a(*~"/2. This shows that y = 0.

Now fix z € M and set T,(D(¥)(Ina)(z)) = y. Then, by applying
D(¥)(Ina) on both sides and using the fact that D(¥)(Ina) o T, is the
identity map, we have D(¥)(Ina)(z) = D(¥)(Ina)(y). Since D(¥)(Ina) is
one to one, we must have z = y. That is, 7, (D(¥)(Ina)(z)) = x, showing
that 7, o D(¥)(Ina) is the identity map on M.

We can now conclude that 7, admits an inverse transformation with
7.7 = D(V)(Ina) which is the desired statement. O

We will now consider ultrapowers of the class of operators discussed
above. First, we state the following elementary lemma.

LEMMA 3.6. — For a € My, and 1 < p < oo, 7, extends into a
bounded operator from L,(M) onto L,(M).
Similarly, T, ! extends to a bounded linear operator from L,(M) into

L,(M).

TOME 0 (0), FASCICULE 0
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Proof. — For z and y in M, we have 7(7,(x)y) =

[ Ta(@)ll = sup{7(Ta(z)y ) 19l <
= sup{7(2Ta(y)) : [ylloe <
<Ta: M= MII Al

Since M is dense in L; (M), this proves the case p = 1. The other values
of p follow by complex interpolations.

For the inverse map 7, !, we have from its expression in Proposition 3.4
that if x € M, then for 1 < p < oo,

172 @)l </0 la*za’" |l dt < flalloo 2]l

If we still denote the extensions by 7, and 7,7!, then we clearly have
T T, Y x) = T, 1 Ta(z) = x for € Ly(M). O
Let U be a free ultrafilter over N. If (a,)nen belongs to the ideal Jy,
then it follows from Lemma 3.6 (applied to p = 2) that (7;(ap))nen and
(7.7 (cn))nen both belong to Jy. As a consequence, the following map

(3.5) (Tn)pen F (n(xn)ﬁeN
is well-defined and is bounded from M% into M“. We will denote such
map by 7.*. We note that 7.° is also bounded on L,(M*) for 1 < p < o0
but this fact will not be needed below.

Similarly, we may also define a bounded linear map (7, 1)® : M* — MY

#(¢Ta(y)). Then,
1
1

}
}

by setting:
(Ta ) (@n)nen) = (Ta™ (@) hen-

One can readily verify that (7,7 1)°7.* = 7.2(7,7")* and both are equal to
the identity map on M%. In other word, 7.* is invertible with (7.*)~! =
(T,71)®. These facts will be used below.

We now introduce another map that is essential for the proof of Theo-
rem A. Following [25], we consider the map Q : M4, x M — [0,00) by
setting:

(36) Qa,z) = T(/Ooo(a +s1) ta*(a+s1) e ds) = 7(Ta(z)z").

As observed earlier, the integral is convergent for any (a,z) € M4 x M
and therefore Q is well-defined. From tracial properties, we have

Q(a,x):/ H(a—|—81)_1/2x(a+81)_1/2H§ds.
0

This shows in particular that Q(a,z) > 0 for all (a,z) € M x M. It also
implies that Q(-,-) can be extended as continuous function on My, X
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Lo(M) into [0,00). We record here an elementary but crucial property of
Q(-,-) that we will need.

LEMMA 3.7. — The map Q(-,-) is homogeneous of order 1.

Proof. — Let t > 0 and (a,z) € My, x M. Then, by linearity, we
have Q(ta,tx) = 7(Tia(tz)(tx)*) = t27(Tia(x)x*). Moreover, a simple use
of change of variable on the integral in the definition of 7, shows that
Tia(+) =t~ 1T4(+) which when combined with the previous assertion gives
Q(ta,tx) =tQ(a,x). O

The next result constitutes an important step toward the proof of The-
orem A. This is the generalization of [25, Theorem 3].

PROPOSITION 3.8. — The map Q : M 4 x M — [0,00) is jointly con-
vex.

Proof. — Let 0 < A <1 and fix a,b € M. Set ¢ = Aa+ (1 — A)b. We
need to verify that for every z,y € M, the following inequality holds:

(3.7) Q(e,2) < AQ(a, z) + (1 =) Q(b,y)

where z = Az + (1 — A\)y.
We will assume first that (x,y) € Baq, X Baq, where By, denotes the
closed unit ball of Mj,. Let

D(z,y) :==AQ(a, ) + (1 = A)Q(b,y) and N(z,y) := Qc, 2).
Fix € > 0. For =,y € By, we define the following map:
N(z,y)
r =——"

It is clear that I'c(x,y) > 0 and I'.(z,y) = 0 if and only if z = 0.
The idea of the proof is to estimate the supremum of the function I'.
over all (x,y) € Ba, X B, . For convenience, let

(3.8) = sup{FE(x,y);:r7y IS BMh,}~

Taking x = y = 1, we see that v > 0. We claim that 0 < v < 1.

The main difficulty in verifying the above claim lies in the fact that
contrary to the case of matrix algebra where the supremum is actually a
maximum by compactness of the unit ball, the supremum may not be neces-
sarily attained. To circumvent this inconvenience, we appeal to ultrapower
technique.

TOME 0 (0), FASCICULE 0
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Let U be a free ultrafilter over N. We introduce an ultrapower version of
I'c. Consider the map I'c y : Bmy X Bumy — [0,00) by setting:
mu( BB )
r )=
el e+Du(-,-)

where for ¢ = (Ca)nen and 7 = (Mn)pen in By, we define
() = lm D(Gun) - and - M (C,7) = Hm NG, 7).

These are equivalent to setting:

Du(G 1) = Al T2 (O0) + (1= V(T3 (7))
and if we let € = A 4 (1 — A)7j, then

M (C,77) = Tu(T2 ()9)-

‘We make the crucial observation that
(3.9) 7= sup{Tu($,7) : (C.71) € Bagy % Bz |-

The advantage in working with the map I'cq is that the supremum is
attained. We state this in the next lemma.

LEMMA 3.9. — There exists (7,y) € Bamy X Bage such that
Y= Fa,u(ga ~)

Proof. — Choose two sequences (z,,) and (y,) in By, so that for every
n>l1,

1
Y- on <Te(n,yn) <7

Clearly, v = lim;, 00 I'c (20, yn). Consider T = (2,,)5cy and § = (yn)5cy in
Be. We see that v = I'c w(z,y) which verifies the lemma. O

Before we proceed, we would like to clarify some of the considerations we
have taken in our argument. First, the restriction to Baq X Bag is used in
order to facilitate the passage to elements in the ultrapower. Second, the
role of € > 0 in the denominator is to prevent the possibility of reaching ~
with 0/0 type limit.

We now go back to the full space. For (¢,7) € MY x MY, let

. . (T
FE,L{(C,T]’V) = " NE( C (5)6) s
€+ A7 (€)¢) + (1 = N7 (T (m)m)
where E = )\Z +(1=X)7. Then, fg’u is a real-valued map defined on the real
vector space M} x Mj. Clearly, the restriction of I'c 3 to By X B is

Ly
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Let (Z,y) be as in Lemma 3.9. Then a local maximum of the function

~

I, 4 defined on the real vector space M% x M occurs at (Z,7).
Fix (u,v) € M% x M. One can easily compute that the directional
derivative of the numerator of I'; iy at (Z,y) along (@, v) is given by:

2 (T2 (AZ 4+ (1 = Ny (Aa + (1 — A))).
Similarly, the directional derivative of the denominator of fs,u at (Z,7)
along (u,?) is given by
2 (75 (@)u) + 2(1 = M7 (Ty* (9)0).-

Since (z,y) is a critical point for fs,bh we have from the quotient rule of
differentiation that for every (w,v):

My (@, ) [ (T2 (@) + (1= N7 (T3 (@)0)]
= (e +Du(@ ) [ (T (AT + (1 = M) (M + (1= A)D))].
This is equivalent to:
VAT (T2 (@)2) +y(1=X)7u (T, (§)7) = (T2 (AT+H(1=N)P) A+ (1-A)D)).

Since w and v are arbitrary, we can deduce that the following two equations
hold:

(3.10) {77;'(5) = T2z + (1= N)y),

YTy (y) = T2 (AZ + (1 = A)y).
Let Z = AZ + (1 — \)y. It is important to note that since v > 0, we have
(3.11) (7. (2)z) > 0.

Otherwise, My (T, y) = mu (7. (2)Z) = 0 and this implies that I'; ((Z,y) =0
which is a contradiction. N _

Let ¢ = (Gu)hew = T°(%). Then, (7.7)*(¢) = 2, (7, )*(¢) = 72, and
(T, 1)*(¢) = ~¥. It follows that

YTHO) = MTH)* () + (1= (T, ) (O
Multiplying by Z from the right and taking traces, we have

yru[(TH)7(€)¢] = M (7o) ()¢] + (1= Nru [(T,74)° ()]
Using the description of the inverse transformations from Proposition 3.4,
this is equivalent to

1

lnuqul ; AT [asgnalfsén} +(1- A)r[bsgnblﬂg‘n] — T [CSCanSCn] ds = 0.
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By the concavity of the map w ~ 7(w*¢w!=5¢) for 0 < s < 1 from Propo-
sition 3.1, we obtain that

1
1— li s 1—s 2 .
( v) im T[C Cnce Cn] ds >0

n, 0

This is equivalent to

(L= [(T)*(O¢] = 1 =N [Te(2)7] > 0.

We can now conclude from (3.11) that v < 1 and thus proving the claim.
The fact that v < 1 shows in particular that for every (z,y) € B, X
B, , we have

N(z,y) < e+ D(z,y).

Since ¢ is arbitrary, we conclude that 9(x,y) < ©(x,y) which is pre-
cisely (3.7) when x,y € Bay,,.

Let x and y be two arbitrary self-adjoint operators in M. For ¢ € (0, c0),
it follows from Lemma 3.7 that N(tz,ty) = tN(z,y) and D(tx,ty) =
tD(z,y). This clearly implies that M(z,y)/D(z,y) = N(tz, ty)/D(tx, ty)
so it reduces to the previous case.

The extension of the self-adjoint case to the general case follows from
the simple calculation that for arbitrary a € My, and w € M, we have
(o, w) = Q(a,Re(w)) + Q(cr,Im(w)). The proof of Proposition 3.8 is
complete. O

We use the map Q to prove another inequality involving the transform

T that we need in the proof of the next theorem.

LEMMA 3.10. — For a,b € M, and x,y € My, the following inequal-
ity holds:

_2/000T(b(a—i—31)_1x(a+sl)_1$(a+81)_1) ds+27(yTa(2)) < 7(yTo(y)).

Proof. — Consider the convex function Q(-,-) defined on the cone C =
My X My, We recall that Q(-,-) is 1-homogeneous. By Lemma 3.2, we
have

lim 1[Q(a + sb,x + sy) — Q(a,z)] < Q(b,y).

s—0t 8

A simple calculation gives

Q(a+ sb,x + sy) — Q(a,z) = [Q(a + sb,x) — Q(a, z)]
+ 257 (yTarsb (7)) + 57 (Y Tars (1))
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This implies,

lim 1 [Q(a+ sb,z + sy) — Q(a, z)]

s—0t S

= lim 1[Q(ot + sb,x) — Q(a, x)] + 27 (yTa(z))

s—0t S

= (T g + 27 (yTa(a).

The lemma follows from Proposition 3.4 (ii). O

The next result is the extension of [25, Theorem 6] to the case of finite
von Neumann algebras and could be of independent interest.

THEOREM 3.11. — For any given v € My, the map from M, into
(0, 00), defined by
a— 7(exp(v +Ina))
is concave.
Proof. — Fix a € M1 and b € M},. Consider the real-valued function
o(s) = 7(exp(v + In(a + sb)))

which is defined and differentiable on the real variable s in some neighbor-
hood of 0 € R. The theorem is equivalent to d®p/ds? < 0 when s = 0.

First, by using chain rule and the Fréchet derivative of the exponential
function from Lemma 3.3 and Proposition 3.4, we have

¢/(5) = (exp(v + In(a + 5)) Torn (0))-

After rearrangement, we obtain that

¢'(s) — ¢'(0) = 7([exp(v + In(a + sb)) — exp(v + Ina)] Tos6(b))
+ 7(exp(v + Ina) [Tatsp(b) — Ta(D)]).

Applying one more time the Fréchet derivative of the exponential function
on the first term and the derivative of s — T,44(b) from Proposition 3.4 (ii)
(with = b) for the second term, we have

Z(0) = ([ /0 (T (b)) df] To (8)

- 2/OO 7(c(a+s1)"'b(a+s1)"'b(a+s1)"")ds
0
= ([T (Ta(®)]Ta (1)

- 2/OO 7(c(a+s1)"'b(a+s1)"'bla+s1)"")ds
0
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where ¢ = exp(v + Ina). Applying Lemma 3.10 with w = T,71(7,(b)), we
arrive at

©"(0) < =7(wTa(b)) + 7(wTe(w)) = 0.
This completes the proof. O

Proof of Theorem A.— Assume first that (a,b,c) is a triple of self-
adjoint bounded operators in M. Set a = e™%, 3 =€, and v = a + ¢. By
the previous theorem, z — —7(exp(v +Inz)) is convex on the cone M .
We also note that it is homogeneous of order 1. Applying Lemma 3.2 to
this convex function, we conclude that

T(exp(a +b+ c)) = T(exp(v +In B)) < (d/ds)(7(exp(v + In(a + S,B))|S:O
= T(ecﬁ(ﬁ)).

This proves Theorem A for the case where all three operators are bounded.
Assume now that 1 < p,q < oo with 1/p+1/¢q = 1. Let (a, b, ¢) be a triplet

of self-adjoint operators satisfying a € M, e’ € L,(M), and e € L,(M).
Recall that if b = ffo )\dEgb) is the spectral decomposition of b then

oo

et = ffooo et dEg\b). Similarly, if ¢ = ffo )\dEg\c), then e¢ = ffooo e dEg\C).

o0
For j > 1, we set

bjz/j AAEY and ¢ :/j AdEY.
—J —J
Then, the operators b;’s and c¢;’s are bounded and self-adjoint that belong
to M. Moreover, if m; = X[_; ;;(b) and ¥; = X[_; ;(c), then b; = 7;b =
m;br; and ¢; = ¥jc = ¥;cd;. Furthermore, m; 19 1 and 9, 1% 1 where the
convergences are taken with respect to the strong operator topology.

By commutativity, we have for every j > 1,

e% = mie’m; + (1 —m;) and € = ;e + (1 —9;).

We begin by stating that since {b;};>1 and {cx }x>1 are sequences in M,
the previous case implies that for every j > 1 and k > 1, the following
holds:

T(e*thiter) < / (€2 (e7 + s1) et (e + s1) " ter/?) ds.
0

The conclusion will be deduced using limit arguments. We start by esti-
mating the right-hand side of the inequality. For j, k € N and s > 0, let

R;(s) = T(ec’“/Q(e_“ + sl)‘lebﬂ'(e—“ + 51)_16‘""“/2).
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From tracial property and commutativity, we have,
Rji(s) = 7(e/2(e™ + s1) tmebmi(e™ + s1) " te™/?)
+r(e/2(e=® + s1) 711 — my) (e~ + s1)eH/2)
< T(eck (efa + 81)716b(67a _’_81)7 )
(et (e +s1) A —m)(e " +s1) 7).

Splitting further using the index k,

Rjk(s) < T(ﬁkecﬁk(eﬂl + sl)*leb(eﬂ1 +s1)71)

+7((1 =) (e +s1) TP (e +s1)7 1)
+ 7 (e Vp(e™ 4+ s1) 7 (1 — 7)) (e * 4+ s1)71)
+7((1 =) (e +s1) 11 —m;) (e +s1)7 1)

< T(e (e +s1)tel(e ™ +s1)71)
+7((1 =) (e +s1) TP (e +s1)7 1)
+r(ef(e ™ +s1) (1 —m)(e *+s1)7")
+7((1 =) (e +s1) 11 —m;) (e +s1)7 ).

Thus, taking integrals, we have for every j, k > 1,

(312) r(emrhrrer) < / (e (e +s1)leb(em + s1) " e/?) ds
0

+7((1 = 9)Te-a(€”)) + 7((1 — ;) Taa(e))

Fix k > 1. From the boundedness of T,-. on L, (M) for 1 < r < oo, we see
that lim; oo 7((1 — m;)Te-a(e€)) = 0. Similarly, we have hmjﬁooT((l -
Uk)Te-a(1 — m;)) = 0. Thus, the right hand side of (3.12) converges to
I 7(e%/2(e=@ + s1)7Leb(e7® + s1)1e?/?) ds + 7((1 — Vi) To-a (€”)) When
Jj — oo.

On the other hand, for the left hand side of (3.12), consider the sequence
of self-adjoint operators (a + bj + ci);j>1. We have lim; o a + b; + ¢, =
a + b+ ¢, for the measure topology. As t + ¢! is a continuous function, it
follows from Lemma 2.1 that lim;_,. e®*0iTe = eaT0+e for the measure
topology. Using [7, Theorem 3.5], we have,

atbter) li a+bj+ck .
7(e ) < Jim 7(e )
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Applying these facts to (3.12), we obtain that for k > 1 fixed,

T(ea+b+c’“) < / T(ec/Q(e_a +s1) teb(e™ + 31)_166/2) ds
0

+7((1 = 9p) To-a(€?)).

Repeating the same argument with the index k, we arrive at the desired
conclusion. g

The assumptions in the statement of Theorem A were used to insure
that the right hand side of the inequality is finite. This can be extended by
considering more general noncommutative spaces.

Denote by L, the space of Lebesgue measurable functions on the interval
[0,1]. A Banach function space (E,| -|g) of measurable functions on the
interval [0,1] is called symmetric if for any g € FE and any f € Lo with
w(f) < wplg), we have f € E and |fllg < |lg/|g. For such symmetric
Banach function space, we define the corresponding noncommutative space
by setting:

EM,1)= {x eM : u(x) € E}

Equipped with the norm ||z||ga4,r) := ||u(2)]| £, the linear space E(M, 1)
becomes a complex Banach space ([22, 42, 49]) and is usually referred to as
the noncommutative symmetric space associated with (M, ) correspond-
ing to E. We recall that a symmetric Banach function space F is said to
have the Fatou property if, whenever 0 < f, ToC F is an upwards directed
net with sup,, |fallg < oo, it follows that f = sup, f, exists in E and
1 flle = sup, || falle-

The Kéthe dual of a symmetric space E is the function space defined by
setting:

EX:{fELO:/lf(t)g(t)|dt<oo,VgeE}.
0

When equipped with the norm

1l = sup{ / FOg(®)]dt gl < 1},

E* is a symmetric Banach function space. If the symmetric Banach space
E is separable then E* = E*.

We note that if 1 < p < oo and E = L, then E(M,T) is exactly
the space L,(M, 1) associated with the pair (M, 7). Extensive discussions
on the various properties of the noncommutative spaces E(M, ) can be
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found in [6, 32, 49]. The important fact we need is that if z € E(M, 7) and
y € EX(M,T), then

(zy) <zl B9l ex (m,n)-

Using this fact, the argument in the preceding L,-case can be readily ad-
justed to provide a slight improvement of the assumptions used in Theo-
rem A for the context of symmetric spaces which we formulate in the next
statement.

Remark 3.12. — Let E be a symmetric Banach function space on [0, 1]
with the Fatou property. Assume that a, b, and ¢ are self-adjoint operators
satisfying: a € M, e® € E(M,7), and e¢ € EX(M,7). The following
inequality holds:

(3.13) T(e“+b+c) < / T(ec/z(e*“ + tl)*leb(e*“ + tl)*lec/z) dt.
0

As an example, let ® be an Orlicz function on [0, 00) in the sense that ®

is a continuous convex function satisfying ®(0) = 0 and lim;_, o, ®(t) = oo.

We also assume that ® satisfies the As-condition. That is, for some C' > 0,

B(2t) < CB(t), t>0.

Denote by ®* the Orlicz complementary to ®. We recall that the Orlicz
function space L4 [0, 1] (or simply Lg) is the set of all Lebesgue measurable
functions f defined on [0, 1] such that for some constant ¢ > 0,

/01<I>(|f(t)|/c) dt < oo,

If we equip L with the Luxemburg norm

1., = inf{c >0: /01®(|f(t)l/c) dt < 1},

then Lg is a symmetric Banach function space on [0,1]. We also have
(Ls)* = Lg~. Under the above condition, a T-measurable operator x be-
longs to Lg(M,7) if and only if 7(®(|z|)) < co. We refer to [35] for all
these facts. We see that (3.13) applies to any triplet of self-adjoint operators
(a, b, c) satisfying a € M, ®(e®) € L1 (M), and ®*(e®) € Ly (M).

We take the opportunity to show that the idea used in the proof of
Proposition 3.8 can be adapted to prove another convexity result related
to the WYDL-concavity. The following result extends [25, Theorem 2] to
the case of finite von Neumann algebra.

TOME 0 (0), FASCICULE 0



24 Narcisse RANDRIANANTOANINA

THEOREM 3.13. — Assume that ¢ > 0 and r > 0 with ¢ +r = 1. The
function F : My, x M — R, defined by

F(a,z) =71(a 2%a™"2)
is jointly convex.

Sketch of the proof. — Let a,b € M4, z,y € M, and 0 < XA < 1 be
fixed. Set ¢ = Aa+ (1 — A)b and z = Az + (1 — A)y. We need to verify that
F(e,z) < AF(a,z) + (1 = N)F(b,y).

As in Proposition 3.8, it suffices to verify the above inequality for x,y €
By, - We only outline the argument as it is similar to the proof of Propo-
sition 3.8.
For (z,y) € Bum, X Bm,,, let
D(z,y) := AF(a,z)+ (1 = AN)F(b,y) and N(z,y):= F(c,z).

For € > 0, we may define the function
N(z,y)
€T =
Ve (2, y) e+ D(z,y)
We estimate the supremum of the function ¢.(z,y) over all x,y € By, . If
we consider the ultrapower version 1), 1, of 1. as in the proof of Proposi-
tion 3.8, then one can show that the supremum of 1, y( is attained at some
(5,@ S BM;’ X BM;J Let
Y= 7/]6,11(5; ?D = SUP{Z%(%Z/) B TS BM},}

Repeating the argument used in the proof of Proposition 3.8 based on

, T,y € Bunp,,-

computing directional derivatives at (Z,y), we deduce that if (2, ),en and
(Yn)nen are in the equivalent classes of Z and g respectively and (2, )nen =
AMzn)nen + (1 — A) (Yn)nen, then we have:

(@ wna”)nen = (€7 2nc ) ens
{ YO ynb” )pen = (¢ "z ) pen-
For n € N, let w,, := ¢ "z,¢” 4. Then,
T =7 wpa) ey and =77 (0w b?) e
We see that
V(W) en = Ma"wna?)fen + (1 = A) (0" wnb?)}en.

Multiplying the preceding equation on the right by (wy)5 <y and taking
traces on both sides, we obtain

’yhrﬁ T("wpctwy,) = hr{[l [AT(a"wpaw,) + (1 = A)7 (b wpbw,)].
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By the concavity of the function in (3.1), we deduce that

(1 =) lim 7(c"wpclw,) = 0.

n?

Note that for every n > 1,
T(c"wnctwy,) = T(2nc” "2 1) = ||C_T/2ch_q/2”§'

Since 7 # 0 and the linear operator z +— ¢~"/2xc¢~%/2 is invertible in Ly(M),
we have that lim,, y 7(¢"wycfw,) > 0. Consequently, v < 1. As v is the
supremum of ¥.(-,-) and € is arbitrary, we arrive at

F(e,z) < AF(a,z)+ (1 =N F(b,y), x,y € Bnm,,-

The extension to the general case follows the same argument as in Propo-
sition 3.8 for which we omit the details. O

For a complete picture of the type of convexity/concavity results in the
spirit of Theorem 3.13 (still for the case of matrix algebras), we refer to
the recent article [50].

3.2. The infinite case

In this subsection, we explore possible generalizations of Theorem A for
infinite semifinite von Neumann algebras. The infinite situation is rather
delicate since having exponential of measurable operators living inside non-
commutative L,-spaces is quite restrictive. Nevertheless, despite these ob-
stacles, a version of Golden—Thompson inequality in the spirit of Theo-
rem A subsists in this context. We refer to [40, Chapter 8] for some discus-
sions on Golden—Thompson inequality for trace class operators.

Below, we assume that N is a semifinite and o-finite von Neumann al-
gebra equipped with a fixed semifinite faithful normal trace ¢. All notion
discussed in the preliminary section apply to the semifinite case with ob-
vious adjustments. In particular, convergence in measure and Lemma 2.1
will be used repeatedly. Our result for the infinite case reads as follows:

PROPOSITION 3.14. — Assume that a and c are two self-adjoint opera-
tors in NN Ly (N, ¢) and b is a self-adjoint ¢-measurable operator satisfying
#(e®) < oco. The following inequality holds:

(b(eaH’Jrc) < / qﬁ(ec/z(e*a +t1) " teP(em + tl)flec/Q) dt.
0
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Before we proceed, we should observe first that the condition ¢(e) < oo
can only occur when the von Neumann algebra N is o-finite and thus this
extra assumption on A cannot be omitted. Second, one can repeat the
simple argument presented at the beginning of the previous subsection to
show that under the given assumptions the right hand side of the inequality
in the statement of Proposition 3.14 is a finite number.

Below, we will use the notion of submajorization in the sense of Hardy,
Littlewood, and Polya which we now review for convenience. If z,y € N
then z is said to be submajorized by y if for every ¢ > 0, the inequality

/Otus(w)d8</0tus(y)d8

holds. In this case, we will write x << y. We will use two submajorization
inequalities which can be found for instance in [7, Theoorem 4.2 (ii) and
Theorem 4.4 (ii)]. For z,y € N,

(3.14) wlr +y) <= p(z) + p(y).
and
(3.15) p(ry) << p(z)u(y)-

Our argument for Proposition 3.14 is based on reduction to the finite
case. Since we will be working with some von Neumann subalgebras of
N with potentially having different unit, some care needs to be taken
when dealing with exponentials of operators. For a given self-adjoint ¢-
measurable operator, the notation e” is reserved for exponential of x taken
with respect to the von Neumann algebra A

Let f be a nonzero projection in A with ¢(f) < oco. Consider the von
Neumann algebra fN f equipped with the finite normal trace ¢(f - f). If
x is a ¢-measurable operator then the operator fxzf is measurable with
respect to the trace ¢(f . f) and one can easily see that the exponential of
fxf as an operator affiliated with the von Neumann algebra fA f is given
by fef*!f. Our starting point is the following inequality from the finite
case which when taking into account the forms of exponentials in fA f
reads as follows:

(3.16) @(fellarttaly)

< [T o(ree g (eior s
0
> fefbff(feffaff + sf)flfe(fcf)ﬂf)ds
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where the inverse (fe /% f + sf)~! is taken in the finite von Neumann
algebra fNf.

Proposition 3.14 will be deduced through some approximation process.
For n > 1, set

fn = X(—n,oo) (b)

Clearly, f, 1 1. We also note that 7(f,) < oo. Indeed, by Chebychev

inequality, ¢(f,) < e"(e’) < .
Moreover, since b commutes with f,,, we have f,e/"®/» f, < eb. We then
obtain from (3.16) and tracial property that for every n > 1,

(b(fnefn(a-&-b+0)fn fn)
< /OO Qs([(fneif"afnfn + SJcn)il(fn‘3(f"cf")/2fn)2
0
% (fne*fnafnfn + an)il]eb)ds

where as before, the inverse (f,e~ % f, +sf, )71 is taken in f,N'f,. Re-
call that f,el/n¢/")/2f, is the exponential of (f,cf,)/2 in fuN fn. There-
fore, its square is the exponential of f,cf, in f, N f, which is fpef¢f f,.
With this observation, we may state that:

(3.17)  (fnefn(@tttany, )
< [T Sl o sb) e
X (foe M0 £, + sf,) 7 e?) ds.
For s >0 and n € N, let
An(s) = O([(fae 1T o+ s ) " e fo(Fre P fr 4 5£0) 7] €?)
and
A(s) = o([(e7* +s1) e (e + s1) 1 e?).

We will prove the following result which will handle the right hand side of
the inequality in Proposition 3.14.

LEMMA 3.15. — The sequence of functions (A,(-)) satisfies:

n—oo

lim /0 |An(s) — A(s)|ds = 0.

Consequently, lim,,_ o fooo Ap(s)ds = fooo A(s)ds.
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Proof. — For the proof, we need to perform some basic but tedious com-
putations. Fix n > 1. Below, we keep in mind that (f,e~%ff)71 is
taken in f, N f, while (e7® + s1)~! is taken in A/. We begin by writing:

@, () = (fue I fr 4 sf0) " eI fu(em I s f,) 7
= (fae I f t s fo) Tt (frem I 4 s f) T
= (fae I fo 4 sfo) e I — Y (freT I f 4 s fn) T
+ (fre I fr 4 s fn) T e (fre I 4 s f) 7
= L(5) + (fae /" fo 4 s fu) Tr e (fue ™I fr 4 s fu) 7

Next, we split the second term in the last line above as follows:

(Fne™ "0 fo b 5 fn) T e (fue™ P f 4 s fn) ™
= [( e el f L) T — (e7 0 + sl)fl]ec(fneff"af”fn +sf)7t
(e 4 s1) e [(fre W fr 4 sfn) 7 = (e +51) 7]
(e 4 s1) tef(e™ +51)7 1
= II,(s) 4+ IIT,(s) + (7@ 4 s1) " Lec(e™® + s1) L.

+
_|_

Then, we have for every s >0 and n > 1,
(3.18) Ap(s) — A(s) = ¢(I1,(5)e?) + ¢(IT,(5)e’) + ¢(IIT,,(5)e?).

We will verify separately that the sequences of integrals of the absolute
values of the three terms on the right hand side each converges to zero.

SUBLEMMA 3.16. — lim, o0 [ |0(Zn(s)€?)|ds = 0.
Proof. — Recall that for n € N and s > 0,
In(s) = (fae I o s fo) 7 eI —eY(fue I fr s fn) 7"

We note that f,e~77%f» f, is the exponential of —f,af, in f,N f, thus, its
inverse is the operator f,e/"%/ f,. Since ¢ € L1 (N') by assumption, we have
lim,, o0 || fncfn — ¢ll1 = 0. A fortiori, f,cf,, — ¢ for the measure topology.
As t — et is continuous, it follows from Lemma 2.1 that e/n¢f» — ¢ for
the measure topology. We begin with the following estimate for n > 1:

/OOO 6(L(s)eb)| ds < /OOO T (s)eb |1 ds = /Ooo /O°° (L (5)e%) dt ds.

By (3.15), u(I,,(s)e?) << u(I,(s)).pu(e?). We further get:

- s)eb)| ds S + $)) e (€ s.
/0 6T (s)e")] d </0 / 1o (T (3) e (€%) dt
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By properties of singular values, we have

pie(In(s)) < | (fae 9 fro 4 s ) " 2o pe (e — €°).
It follows that

A|wnwwwm
/ /‘ 1(Fue 50 ot s f) P pte(efon — ) pag(e¥) dt ds
:/ [(fre™ " o + sfn)™ Hiods~/ pue (el — ey (eb) dt.
0 0

As already used earlier, we may estimate the first integral by
o0
/ I(Fae=T20n £ 4 s F) L2 ds < 1 4 2Mnafullee < 1 4 2lall
0

On the other hand, since for every t > 0, us(e/"¢/» —e¢) — 0 by the
convergence in measure and for every n > 1, ui(efnefn — e)uy(eb) <
lefrefn — e¢||ope(b) < 2ellelloe pyy (eb), it follows from the Lebesgue domi-
nated convergence theorem that fooo pi(efrefn — ey (e?) dt — 0. These
clearly imply that lim, e [; [¢(In(s)e?)|ds = 0. O

SUBLEMMA 3.17. — limy o0 [y |¢(ITn(s)e?)|ds = 0. Similarly, we
have limy,_,o0 [, |¢(I1,(s)e")| ds = 0.

Proof. — Since the proofs for the two integrals are very similar, we will
only present the first one and leave the details for the second one to the
reader. We begin by recalling that

() = [(fae™ "W ot sf) = (€7 1) 7 e (fue™ I fru - 5fa) ™!
Then, by writing
(fue™IneIn fo b sfu) ™H = (7 4 s1) 7
= (fae I f s fa) 7= fale™ +s1) 7 = (1= fu) (e +s1) 7,
we see from tracial property that
O(In(s)e”) = (1T (s)e")
— (e +s1) e (fue I fr 4 5 f,) Tl (1 fu)

whete I7,(s) = [(fae™ 0 f+-5£0) L= fule™0+51) 1] (fue™ 0 £, +
sfn)~t. We can estimate the integral of the absolute value of the second
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term as follows:
/ |¢((€_a + 51)_1ec(fn€_fnafnfn + an)_leb(l - fn))| ds
0

< [N ) el (a0 ok ) et (L= ) ds
0
< (L elel)elel= et (1 - £,

Since lim,,_, [|[€®(1 — f,)||1 = 0, it follows that
oo

lim |6((e™ + s1) e (fre™ I fr + s fu) 7 e’ (1 = fn))| ds = 0.

n—oo 0

Thus, it remains to prove that lim, e [y~ [¢(II},(s)e?)| ds = 0. For this,
we note that

(eI ot s fu) ™ = fule™ +s1) 7"
= (fae I fo s fu) (€™ + 81) = (fue 2 fr s fu)l(e™ +51) 7
= (fae I o+ sfa) T fule™ " +51) = (fae™ I frt s fu)l (€7 +51) 7
= (fae I fo 5 fa) e = faeT I fo] (€7 4 s1) 7
= (fae I fo s fa) T e (1= f)] (e 4+ s1) 7

+ (fae I fo s fu) THfne ™ fu = faeT I fu] (e 4 s1) 7

e
e

Observing that f,e=*(1 — f,) = fa(e™® —1)(1 — f,), we get that

(foe fmoin b sf,) 71 — fale™® +51)71
= (fue M f b sF) (e —1)(1 = f)l(e @ +s1)7"
+ (fre I 5 fn) T fne” = fae” T ] (67 4 s1) 7

Using [|(e=%+51) " 'e|| o < ell?l=ellell we have from properties of singular
values stated in (3.14) and (3.15) that for ¢ > 0,

ut(H%(s)eb)

<l e £ ) (e~ 1)L~ ) le?)
+e”auoﬁ_”dlmH(fne_fnafnfn4’5](71) Hooﬂt( fn*fne_fnafnfn)ﬂt(eb)

<= ellelleetlelloe || (frpemIman o s f) T 2o (€7 = 1)(1 = f)) pua(e”)

+ ellalloo el H(fne—fnafnfn + an) ||o<>Mt (6 a _ G_f"af”)/lt(eb).
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We also recall that [ [|(fae™ /% f, + sf,) 712 ds < 14 e2lell=. Using
these estimates, we have:

/0 TG ()6 ds
< - IT) (s)e®||; d
/0 |17 (5)e? 1 ds

< el il 1 ) [ (e = 1)1 = )
0

oo
+ ellalloe el (1 +e2uaum)/ o™ — e Frodn) (e .
0

Since a € Li(N) NN, it follows that e=* — 1 € Li(N). Consequently,
lim, o0 [|(e7*—=1)(1 — fp)]1 = 0. A fortiori, (e~*—1)(1— f,,) — 0 for the
measure topology. It implies in particular that s, ((e™® — 1)(1— f,)) = 0
for all ¢t > 0.

On the other hand, as already outlined in the proof of the previous sub-
lemma for the operator ¢, we also have e~ f»@/» — =@ for the measure
topology and therefore lim,, ;o ps(e™® — e~ /%fn) = 0 for all t > 0. We
may now deduce the desired conclusion from the Lebesgue dominated con-
vergence theorem. g

By combining (3.18), Sublemma 3.16, and Sublemma 3.17, we clearly
have that lim, e [, [An(s) — A(s)|ds = 0 and therefore Lemma 3.15 is
verified. O

We now proceed with the conclusion of the proof of Proposition 3.14.

End of proof of Proposition 3.14. — We combine (3.16) and Lemma 3.15
to deduce that

(3.19) lim ¢(fnefn(a+b+c)fnfn>
n—00
g/ ¢(€C/2(efa_,r_sl)fleb(efa_’_sl)flecﬂ) ds.
0

We observe first that e®***¢ € L;(N,¢). This follows from the GT-
inequality for two operators. Indeed,

Ble V) < glemteet) < el tell=g(eh) < v,

Let ¢ > 0, since 1 — f,, { 0, we may choose ng > 1 so that ¢((1 —
fno)e2T0T¢) < e. This implies that

P(e"T0T) — & < B(frp€ T fg)-
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As already observed earlier, f,(a + ¢)f, converges to a + ¢ for the mea-
sure topology. On the other hand, from the definition of f,, f,bf, =
bfn = bX(_p,0)(b) which clearly converges to b for the measure topol-
ogy. Thus, we have f,(a + b + ¢)f, converges to a + b + ¢ which im-
plies that efn(atb+e)fn _y gatbte for the measure topology. It follows that
froefntatbrelfu g = £ eatbref, for the measure topology. By [7, The-
orem 3.5], we have
¢(fnoea+b+cfno) < lim ¢(fnoefn(a+b+c)fnfno)-

n—oo

On the other hand, we have for n > ng that qﬁ(fnoefn(a-irb-FC)fnfno) <
¢ (fnefr(atbtelfn ). Combining these series of estimates with (3.19), we
arrive at

¢(ea+b+c) —e< / ¢(66/2(67a + 81)71617(670& +51)7160/2) ds.
0

Since ¢ is arbitrary, this completes the proof of Proposition 3.14. O

We conclude this subsection with a remark on the assumptions imposed
in Proposition 3.14. The extra assumption that a,c € Li(N, ¢) was used
in the proof to insure that fh,af, — a and f,cf, — c for the measure
topology. This clearly can be relaxed to a,c € N'N E(N, ¢) for E being an
order continuous symmetric function space on (0, 00). For example, a,c €
NN Ly(N,¢) for some 1 < p < co would be sufficient. It is reasonable
to assume that Proposition 3.14 remains valid if we merely assume that
a,c € N and e® € Li(N, ¢). We leave this as an open problem.

4. Application to noncommutative martingale inequalities

In this section, we will explore an application of Theorem A to noncom-
mutative martingale inequalities. We begin by recalling the general setup
for martingales.

Let (My,)n>1 be an increasing sequence of von Neumann subalgebras of
M such that the union of the M,’s is w*-dense in M. Since M is finite,
for every n > 1, there exists a 7-invariant conditional expectation from M
onto M,, which we denote by &,. It is well-known that the &,’s extend to be
contractive projections from L,(M,7) onto L,(M,,,) forall 1 < p < oo,
where 7, denotes the restriction of 7 on M,,.

DEFINITION 4.1. — A sequence & = (zy,)n>1 in L1(M) is called a non-
commutative martingale with respect to the filtration (M,,),>1 if for every
n=1,

En(Tpi1) = Tn.
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If in addition, all the x,,’s are in L,(M) for some 1 < p < oo, x is called
an L,-martingale. In this case, we set:

zllp = sup [|[zn |-
n>1
If ||z||, < oo, x is called an L,-bounded martingale. As customary, we set
dzy = 7 and dz,, = ©,, — T5—1 for n > 1. The sequence dz = (dz,,)n>1 is
called the martingale difference sequence of the martingale x. The martin-
gale (zy,)n>1 is said to be self-adjoint if z,, = z for all n > 1.

We also consider a von Neumann subalgebra M, of M; and denote
by & : M — M, the conditional expectation onto Mj. Recall that if
My = C1, then the expectation & is given by the trace 7(-)1. We need
the following concept:

DEFINITION 4.2. — We say that a martingale x is of mean-zero (relative
to My) if Eg(x,) =0 for all n > 1.

Below, we focus on concentration type results for noncommutative self-
adjoint mean-zero martingales. We refer to [20, 21, 39] for more information
in this direction. Our main goal is to derive a noncommutative analogue of
the so-called Prokhorov arcsinh inequality. To formally state the result, we
need to recall some notation. For n > 1, we set:

on(z)? = Z Erp_1(|dzk[?).
k=1

Also
o(x)? = Z Ep_1(|dzp]?).

k>1

Clearly, for n > 1, o,(z) € L1(M,_1). We should note that there is a
slight difference between the quantity o( - ) and the column/row conditioned
square functions introduced in [18] and are commonly used in the field.
Indeed, if (2,,),>1 is a mean-zero self-adjoint Lo-martingale then s2(z) =
|71]? 4+ 02(2) where s.(-) is the conditioned square function of z.

Below we use the notation commonly adopted in previous papers dealing
with concentration results that for a self-adjoint operator = and ¢t € R,

7(X(t,00)(x)) = prob(z > t).

The following is the main result of this section which is the noncommutative
analogue of the Prokhorov inequality.
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THEOREM 4.3. — Let = be a self-adjoint mean-zero martingale with
() llo* (@)oo = K2
(i) for every k > 1, ||dzk||cc < M.
Then, for every A > 0,

) MM
prob(z, > \) < exp{m arcsinh(sz) }7 n > 1.

Proof. — For ¢ > 0, let
Yn 1= exp{cxn — Z\ZsinthﬂZ(x)}, n > 1.

Clearly, (yn)n>1 is such that for every n > 1, y, € M,,. We will also make
use of the following sequence of positive operators:

c
M
By assumption, the following operator inequalities hold:

sinheM . o2(z), n>1,

Zn =

(4.1) 0< 2z, < (C]\If sinth)l.
By Lemma 2.2, we may state that for A > 0 and n > 1,
prob(z, > A) = prob(cz,, > cA)
< prob(cx, — 2, > ¢\ — cK?M ™! sinh cM)
+ prob(z, > cK*M~*sinh eM).

We remark from (4.1) that prob(z, > cK2M~!sinhcM) = 0. Therefore,
we obtain the following initial estimate:

prob(z, > \) < prob(cz,, — z, > ¢\ — cK?M ™! sinh cM).

As already observed in the proof of Proposition 3.14, we have a Chebyshev
type inequality for exponentials that would lead to

prob(z, > A) < exp{—c\ + cK>M " sinh eM }7(exp(cz, — 2y,)).
We claim that for every n > 1, the following holds:
(4.2) 7(exp(czy — 2,)) < 1.
To verify this claim, fix n > 1 and write

c .
CTp — Zp = CTp_1 — Zp_1 + cdx, — i sinheM . &,_1|dz,|*.
c . 9
ap = =77 sinheM . &,_1|dx,|?, Bn:=cdz,, and n, = cxp_1 — 2n-1.
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Clearly, cx,, — 2, = @+ B +1n. Note that all three operators are bounded
and self-adjoint. By Theorem A, we have:

T(exp(cxn — zn)) = T(ea"+ﬁ”l+”")

</ T(em(em o + 1) P (em o +41)71) dt.
0

Since a,, and 1, belong to M, _1, it follows from the trace invariance of
the conditional expectation &£,_1 that

(4.3) T(exp(czy — 2n))
< / (e (e 4 1) Ey (P ) (e + 1)) dr.
0
The main idea is to show that

(4.4) En_1(ePr) <emon,

At this point, we adapt the arguments from the proofs of [13, Proposti-
tion 3.1] and [15, Proposition 3.1]. Since for s € R, s < e*~!, we have by
functional calculus that

gn—l(eﬁn) - 57L—1(€Cdzn) < exp{gn—l(eCdzn - 1)}
= exp{é’n_l(eCdmn —cdx,, — 1)}

Next, we use the scalar inequalities that e —s—1 < e®*+e7°—2 < ssinh s
to deduce further that

En_l(eCdI" —cdz, — 1) < &y (cdxn sinh(cdxn))
En—1(c|dzy | sinh(c|dz,|))
En—1(c?|dzn[*(c|dz,|) ! sinh(c|dz,])).

NN

Since the function s ++ s~! sinh s is increasing for s > 0, it follows from the
assumption that (c|dz,|)~! sinh(c|dz,|) < ¢c"*M~!sinh(cM).1. Therefore,

En_1(e® —cdx, —1) < % sinh(eM).En_1(|dz,]?) = —an.

Combining all estimates above clearly gives (4.4). This allows us to conclude
from (4.3) and (4.4) that the following estimate holds:

7(exp(czn — 2n)) g/ (™ (e 4 1) "Lemon (e 4 #1)7 ) dt.
0

The important fact here is that for any self-adjoint operator o € M, we
have

/ (™ +t1) te (e +t1) tdt =1
0
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where as before, the integral is taken in the sense of Bochner ([5]). Indeed,
by the Gelfand—Naimark representation, it suffices to verify that the asser-
tion above holds for scalar integrals. That is, for any scalar s > 0, we need
that fo (s+t)2 dt = 1 which clearly is the case. With this fact, we get that
for every n > 1,

(exp(cTn—1 — 2n—1)).

1

T(eXp(an — Zn )

-
By iteration, we deduce that for n >

T(exp(cxn — zn)) < T(exp(cxl — zl))

We observe that for n = 1, (4.4) is precisely the inequality £(e®1) < e*
Therefore, from the GT-inequality, we deduce that 7(exp(czx; — 21)) <
T(erem?1) = 7(& (e )e~*1) < 1. This proves (4.2).

In turn, (4.2) leads to the estimate:

prob(z, > M) exp{ e+ cK2MH sinth}7 n > 1.
Next, if we take

1 M
cp = — arcsinh ——

M 2K?

then

A sinheg.M
—= K"~
2 M

This implies that

coA A AM
—— | = — —_— > 1.
prob(z, > \) < exp( 5 > Xp(ZM arcsmh(ZK2 , n=1

The proof is complete. O

Remark 4.4. — Repeating the same argument with the martingale —z,
we obtain that under the assumption of the theorem,

- AM
prob(|z,| > A) < 2exp<2]\/[ arcsinh(2K2>), n>=l1.

Using the scalar inequality arcsinh(u) > 2u/(24u) for u > 0, one can de-
duce a noncommutative Bernstein inequality. We should note that the con-
stants obtained here are slightly improved compared to [21, Theorem 1.1].

COROLLARY 4.5. — Let = be a self-adjoint mean zero martingale with:

(i) lo*(@)llee = K2
(i) for every k> 1, ||dzg|lec < M
Then, for every A > 0, we have:

—)\2
> < _ > 1.
prob(mn/)\)\exp{4K2+)\M}; nz>1
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We conclude by observing that the noncommutative Bennett inequal-
ity for successively independent sequences from [20, Theorem 0.1] is valid
for martingale difference sequences. The proof below follows the argument
from [20] but we present it here for completeness.

THEOREM 4.6. — Let © = (x,,)n>1 be a self adjoint mean-zero martin-
gale such that:

(i) for every k > 1, ||Ex—1(|dzk|*) |0 < b2;
(i) for every k = 1, ||dzg|loo < My.

Then, for every A > 0,

b2 Asup,_ M;
prob(z, > \) < exp — 2=1b) 5@ pfgl’“”; NN n>1.
SuPj=1,...n Mj Zj:l bj

where ®(s) = (14 s)log(1l + s) — s for s > 0.
Proof. — Fix ¢ > 0. For n > 1, we make the initial estimate,
prob(z, > A) < e_c’\T(eC’c”)
< efc,\T(eca;,,L,lecdmn)‘
Since e“*»-1 € M,,_1, by trace invariance of &, _1, we have
prob(z, > \) < e~ (e“n1E,_;[e“d"n]).

Expanding the exponential together with the fact that &,_1(dz,) = 0, we
have

>k

En 1 [e®] = €, 4 [Z Z!(dxn)k]

k=0
_ - ckg k
=14+ SE ()"
k=2

Since dx,, is self-adjoint, we have for k > 2, (dz,)* < |dz,|* and by the
positivity of conditional expectations, it follows that

© Ak
Enmr[e] <1437 ZEumallda|"]
k=2 """

o0 k
¢ _
=1+ Z an_1[|dzn\2|dxn|k 2]
k=2

x k
C —
<1+ Y e[l l5 % dan )
k=2
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Using the estimates from the assumptions, we further get

Xk
Euct[e] <14+ Y %Mﬁ*zgn_lqunﬁ)
k=2 """

<1+ (Z kqulf_Qbi> 1
k=2 "

b% cM,

=1+ —3(6 —1—0]\/[")1
b721 cM,

< exp —2(6 —1—)\Mn) 1.

Since the function s +— exp{s~2(e** — 1 — As)} is increasing for s > 0, we
deduce that

2
En-1 [eCdm"] < exp{"(eCM -1- cM)}l

where M =sup,_; _,, M;. With this estimate, we obtain that

() < exp{"(eCM —1- cM)}T(ecxnl).

By iteration (noting that zp = 0), we arrive at

(eM—1- cM)}

noop2
T(ec””) < exp{zj\}; J

which then yields

b2
(4.5) prob(z, > A) < exp{—c)\ + %(&M -1- cM)}
We observe as in [20] that the minimum of the right hand side is achieved
by taking
AM
C = M_lln(1+ ’I’L)
Using this value of A\, (4.5) gives the desired inequality. O

Remark 4.7. — Since ®(u) > (u/2)arcsinh(u/2) for u > 0, we can de-
duce from Theorem 4.6 that under the same assumptions on the martingale
= (Tpn)n>1, we have for n > 1,

-2 . Sup,;—1 nMJA
prob(z, > A\) < exp{ ———————— arcsinh | ——==" | }.
( n ) {2supj—1,..,,n Mj ( Qijl b?
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However, this form is clearly weaker than Theorem 4.3 since it requires
individual estimate on the size of the term &;_1(|dz;|?) for j > 1.
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