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S –CONVEX EXTREMAL DISTRIBUTIONS

WITH ARBITRARY DISCRETE SUPPORT

CINDY COURTOIS AND MICHEL DENUIT

Abstract. This paper considers the class of s -convex stochastic orderings for random variables
valued in an arbitrary discrete subset of the half-positive real line. After having established
a sufficient condition of crossing-type for these orderings, explicit expressions are derived for
stochastic extrema in moment spaces. Some applications in actuarial science are discussed.
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