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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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Scientarium Budapestinensis de Rolando Eötvös Nominatae Sectio Mathematica, 29 (1986), 9–17.

[2] A. V. BULINSKI, AND A. SHASKIN, Limit Theorems for Associated Random Fields and Related
Systems, World Scientific, Singapore, 2007.

[3] T. C. CHRISTOFIDES, Maximal inequalities for demimartingales and a strong law of large numbers,
Statistics & Probability Letters, 50 (2000), 357–363.

[4] T. C. CHRISTOFIDES, Maximal inequalities for N-demimartingales, Archives of Inequalities and Ap-
plications, 50 (1), 397–408.

[5] T. C. CHRISTOFIDES,U-statistics on associated random variables, Journal of Statistical Planning and
Inference, 119 (2004), 1–15.

[6] T. C. CHRISTOFIDES, AND M. HADJIKYRIAKOU, Exponential inequalities for N-demimartingales
and negatively associated random variables, Statistics & Probability Letters, 79 (2009), 2060–2065.

[7] T. C. CHRISTOFIDES, AND M. HADJIKYRIAKOU,Maximal and moment inequalities for demimartin-
gales and N-demimartingales, Statistics & Probability Letters, 82 (2012), 683–691.

[8] T. C. CHRISTOFIDES, AND M. HADJIKYRIAKOU, Conditional demimartingales and related results,
Journal of Mathematical Analysis and Applications, 398 (2013), 380–391.

[9] A. M. GARSIA, On a convex function inequality for martingales, The Annals of Probability, 1 (1973),
171–174.

[10] M. HADJIKYRIAKOU, Probability and moment inequalities for demimartingales and associated ran-
dom variables, Ph. D. Dissertation, Department of Mathematics and Statistics, University of Cyprus,
Nicosia, 2010.

[11] M. HADJIKYRIAKOU, Marcinkiewicz-Zygmund inequality for nonnegative N-demimartingales and
related results, Statistics & Probability Letters, 81 (2011), 678–684.
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