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ON THE MAXIMAL INEQUALITIES FOR

CONDITIONAL DEMIMARTINGALES

XINGHUI WANG AND SHUHE HU

Abstract. In this paper, based on a Fubini formula of conditional expectation and a maximal
inequality for conditional demimartingales, we extend some inequalities of demimartingales to
the case of conditional demimartingales. Meanwhile, we obtain some maximal φ -inequalities
for conditional demimartingales and some maximal inequalities of concave Young functions for
conditional demimartingales.
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