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SOME MAXIMAL TYPE INEQUALITIES FOR
N-DEMIMARTINGALES AND RELATED RESULTS

WENZHI YANG AND SHUHE HU

Abstract. In this paper, we go on to investigate the concave Young function inequalities for N-
demimartingales and obtain some maximal type inequalities for these stochastic process. As
some specific concave Young functions, some related inequalities for N-demimartingales are
presented. Meanwhile, some convex function inequalities for nonnegative N-demimartingales
are also obtained, including the classical Doob type inequalities. In addition, the Marshall type
inequalities and other maximal type inequalities for N-demimartingales are studied too.
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