
Ñåìèíàð ïî ëèíåéíîìó è êîìïëåêñíîìó àíàëèçó

Ïîíåäåëüíèê, 21 ìàÿ 2018, 17:30, àóä. 311, ÏÎÌÈ ÐÀÍ

Michal Wojciechowski

On the Hoe�ding decomposition in Lp and H1 spaces

We provide a simple proof of the known fact that the projection P̃m onto the subspace Ṽm of

L2 (Ω∞,F⊗∞, µ⊗∞) spanned by functions dependent on at most m variables is bounded in Lp

with norm ≤ cmp . Our proof carries over to the space H1 (D∞) of functions in L1 (T∞) analytic

in each variable. We also prove that P̃2 acts on the martingale Hardy space associated with

certain double-indexed �ltration.
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