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Abstract

In this paper, we obtain some results such as maximal and minimal type inequalities
for demisubmartingales and demimartingales. Meanwhile, by giving an example, we
point out that the Chow type maximal inequality of N-demimartingales is not true,
which affects some maximal type inequalities for N-demimartingales.
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1 Introduction
Let $1,Ss,...,S4,... be a sequence of random variables defined on a probability space
(22, F,P)and Sy = 0.

Definition 1.1 Let {S;,j > 1} be an L' sequence of random variables. Assume that for j =
1,2,...,

E{(Sj+1 —Sj)f(Sl,,S})} >0 1.1)

for all coordinatewise nondecreasing functions f such that the expectation is defined.
Then {S;,j > 1} is called a demimartingale. If in addition the function f is assumed to be
nonnegative, the sequence {S;,j > 1} is called a demisubmartingale.

Definition 1.2 Let {S;,j > 1} be an L' sequence of random variables. Assume that for
ji=12,...,

for all coordinatewise nondecreasing functions f such that the expectation is defined.
Then {S;,j > 1} is called an N-demimartingale. If in addition the function f is assumed
to be nonnegative, the sequence {S;,j > 1} is called an N-demisupermartingale.

The concepts of demimartingales and demisubmartingales were due to Newman
and Wright [1]. It can be checked that a submartingale with the natural choice of o-
algebras is a demisubmartingale, but the converse statement cannot always be true.
Newman and Wright [1] proved that the partial sums of mean zero associated random
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variables form a demimartingale. Similarly, the notion of N-demimartingales and N-
demisupermartingales can be found in Christofides [2]. It is trivial to verify that the par-
tial sums of mean zero negatively associated random variables form an N-demimartingale,
and a supermartingale with the natural choice of o -algebras is an N-demisupermartingale,
but the converse statement cannot always be true (see Christofides [2]). Various re-
sults and examples of demisubmartingales and demimartingales have been obtained. For
example, Newman and Wright [1] obtained Doob type maximal inequalities and up-
crossing inequality for demisubmartingales; Wood [3] investigated more properties of
demimartingales; Christofides [4] generalized the Chow type maximal inequalities for
demisubmartingales; Prakasa Rao [5] investigated the Whittle type maximal inequality
for demisubmartingales; Christofides [6] constructed some U-statistics based on associ-
ated random variables and proved them to be demimartingales; Wang [7] studied some
maximal inequalities for associated random variables and demimartingales; Prakasa Rao
[8] obtained more maximal and minimal type inequalities for demisubmartingales; Wang
and Hu [9] also studied some maximal inequalities for demimartingales and their applica-
tions; Wang et al. [10] gave a Doob type inequality and a strong law of large numbers
for demimartingales; Wang et al. [11] also studied the maximal and minimal type in-
equalities for demimartingales; Christofides and Hadjikyriakou [12] gave some maximal
and moment inequalities for demimartingales; Hu ez al. [13] investigated the Marshall
type inequalities for demimartingales; Wang et al. [14] got some maximal inequalities
for demimartingales based on concave Young functions. Meanwhile, for the results of N-
demisupermartingales and N-demimartingales, Christofides [2] gave some maximal type
inequalities for N-demimartingales; Prakasa Rao [15] studied the Chow type maximal in-
equality for N-demimartingales, Christofides and Hadjikyriakou [16] got some exponen-
tial inequalities for N-demimartingales; Hu et al. [17] gave a note on the inequalities for N-
demimartingales; Hadjikyriakou [18] obtained a Marcinkiewicz-Zygmund type inequality
for nonnegative N-demimartingales; Wang et al. [19] studied some maximal type inequal-
ities for N-demimartingales and provided a strong law of large numbers as an application;
Yang and Hu [20] investigated more maximal type inequalities for N-demimartingales,
etc. For more results and examples of demimartingales and N-demimartingales, one
can refer to Prakasa Rao [21] and Hadjikyriakou [22]. On the other hand, the condi-
tional demimartingales and N-demimartingales have received more attention; we refer
to Christofides and Hadjikyriakou [23], Wang and Wang [24], Prakasa Rao [21] and Had-
jikyriakou [22], etc.

Inspired by the papers above, we investigate some maximal and minimal type inequal-
ities for demisubmartingales and demimartingales. Meanwhile, by giving an example, we
point out that the Chow type maximal inequality of N-demimartingales is not true, which
affects some maximal type inequalities for N-demimartingales.

Throughout this paper, let I(A) denote the indicator function of the set A and x* =1
(x>0).

Lemma 1.1 (Christofides [4, Lemma 2.1]) Let {S,,n > 1} be a demisubmartingale (or a
demimartingale) and g be a nondecreasing convex function such that g(S;) € L', i > 1. Then
{g(S,), n =1} is a demisubmartingale.

2 Main results
First, we provide a maximal type inequality for a sequence of demisubmartingales.


http://www.journalofinequalitiesandapplications.com/content/2014/1/489

Dai et al. Journal of Inequalities and Applications 2014, 2014:489
http://www.journalofinequalitiesandapplications.com/content/2014/1/489

Theorem 2.1 Let {S,, n > 1} be a demisubmartingale with Sy = 0 and assume that {c,,n >

1} is a nondecreasing sequence of positive numbers. Then, for any ¢ > 0,
eP} max ¢Sy > 8] <c¢y [S 1( max xSy > a)] (2.1)

1<k<n 1<k<n

Proof Following Christofides [4], we give the proof of Theorem 2.1. For fixed n > 1, let
A = {maxj<x<, xSk > €}. Then A can be written as A = U7:1Aj» where A; = {51 > ¢},
Aj={cS;<e1<i<jcSi>e},1<j<nand A;NA; = when i#j. Therefore, one has

=¢ ZP ZE ely) Xn:E(ch/IAj) = Xn:E(c,s;JAj)
j-1 j1
= E(c1St1ay) + E(c2S31a,) + ZE ¢St 1a)
= E(a1S1ay) + E[285 Tuyua, —Ia))] + ig(cjsijA,.)
= E(c2S3Ia,0,) + E[(c1S = c283) 4, ] ZE ¢S} 1a;)
< E(c2S31ay04,) + 2E[(S = S3)1a] + ZE ¢S 1y,

= E(c2S3Ia,0a,) — E[(S5 = S7)1ay ] + ZE ¢St Ly;), (2.2)

which is from the facts that A; N Ay =@, 14, = I4;04, — 14, and {ck, k > 1} is a nondecreasing
sequence of positive numbers.

Let h(y) = lim,_,,-(x* —y*)/(x —y) and f(x) = x* = max{0, x}. Then f and / are nonnega-
tive nondecreasing functions. By the convexity of the function f(x) = x*, we have

83 =81 = (S2 = SVh(S1),
and then we can get
E[(S3 = S1)1a,] = E[(S2 ~ SOM(S1)1a, |-

Since h(S1)1,, is a nonnegative nondecreasing function of S; and {S,,, n > 1} is a demisub-
martingale, we have

E[(S; = S{)a,] = E[(S2 = SOA(SDI4, | =

So we can get

eP(A) < E(c2S3Iayuay) + ) E(6S/ ;)

= E(c2S51ayua,) + E(¢3851a5) + ) E(¢S] L) (2.3)
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Since Ay NA; N Az =, one has Iy, = 14,u4,045 — 14,04, Thus we have
n
eP(A) < E(c2S31a,04,) + E[€353 (Layuazuas — Layuay) ] + ZE(C/S;IA,-)
(C3531A1UA2UA3) +E[(Cz$2 - C383 IAIUAZ ZE C]S ]A
< E(C?,SgIAIUAzUAB) + CBE[(S —S IA]UAZ ZE C/S IA

= E(C?)SgIAlUAQUA3) — CgE[(Sg - IA1UA2 ZE C,S IA (24')

By the convexity of the function f(x) = x* again,
S5 =85 = (83— S2)h(S2), (2.5)
then
E[(S5 = 85) Iauaa ] = E[(S3 = S2)h(S2)Laym, ] (26)
Obviously, A; U A, = {max(c;S1,¢2S2) > €} and I4,ug4, is a nonnegative and component-
wise nondecreasing function of {S;, S2}, then /(S2)14,u4, is a nonnegative and componen-

twise nondecreasing function of {Sj,S,}. By the demisubmartingale property, the right-
hand side of (2.6) is nonnegative. Thus

E[(S3 = S3)1a04,] =0

and the right-hand side of (2.4) is bounded by
E(C3S§IA1UA2UA3) + Z E(C]S;IAI) .

Working in this manner we prove that

8P(A) < E(C,,JS;AIAILJAZU...UAWI) +E(CV,S;1A”)
= E(cn-1S)_11ayuapu--uan ) + E[€nSyUas0a50--04, — Taj0a50--04,1) ]

< cuE(Si1a) = cuE[(S); = Sp1)La,0as0-04, 1 |- (2.7)
By the convexity of the function f(x) = x*, we have
Sp=Spa = (Su = Su-1)h(Sy-1)-
Hence

E[(S; = S;_)ajuas0--0a,1 | = E[(Sn = Suct)A(Su-1)Ia;ua50--04, 1 |- (2.8)
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Since A UAy U ---UA,; = {max(ciS1, 252, ..., ¢4-184-1) = €}, Iuyua,u-ua, , is a non-
negative and componentwise nondecreasing function of {S;, Ss,...,S,-1}. Then A(S,_1) X
I4,u4,0--04, ; 1S @ nonnegative and componentwise nondecreasing function of {S;,S,,
ooy Su-1}. As {S,, n > 1} forms a demisubmartingale and {c,, n > 1} is a sequence of positive

numbers, we have
nE[(Sn = Su-)H(Sn-1)14,0450-04,1 ] = 0. (2.9)
Consequently, it follows from (2.7), (2.8) and (2.9) that
eP(A) < E(cuSy1a).
So (2.1) is proved. O

Corollary 2.1 Assume that {S,,n > 1} is a demisubmartingale or a demimartingale with
So = 0. Let g be a nondecreasing convex function such that g(S,) € LY n>1and {c,,n>1)

be a nondecreasing sequence of positive numbers. Then, for any € > 0,

SP{ max cxg(Sk) > 8] <E [cng+ (S (lrgkzgn crg(Sk) = 6)] (2.10)

1<k<n

Proof By Lemma 1.1, {g(S,), n > 1} is a demisubmartingale. By Theorem 2.1, we obtain the
result of (2.10). a

Remark 2.1 Chow [25] proved a maximal inequality for submartingales, which contains
the Hajek-Renyi inequality and other inequalities as special cases (see Theorem 1 of Chow
[25]). Christofides [4] generalized Theorem 1 of Chow [25] and obtained a Chow type
maximal inequality for demimartingales (see Theorem 2.1 of Christofides [4]). Wang [7]
generalized Theorem 2.1 of Christofides [4] to the nonnegative convex functions (see The-
orem 2.1 of Wang [7]). Based on Christofides [4] and Wang [7], Wang and Hu [9] obtained
some similar maximal inequalities for demisubmartingales and demimartingales (see The-
orem 2.1 and Theorem 2.2 of Wang and Hu [9]). Inspired by these papers, we also get some
similar Chow type maximal inequality for demisubmartingales and demimartingales (see
Theorem 2.1 and Corollary 2.1).

Second, we provide a minimal type inequalities for a sequence of nonnegative demi-

martingales.

Theorem 2.2 Let {S,, n > 1} be a nonnegative demimartingale with Sy = 0 and {c,,n > 1}

be a nonincreasing sequence of positive numbers. Then, for any ¢ > 0,

sP{ min ¢;S; < 8] > c,,E[S,J(lmin Sk < s)] (2.11)

1<k<n <k<n

Proof Following Christofides [4], we let A = {minj<x<, cxSx < €}, n > 1. Then A can be

writtenas A = U]'.ilAj, where Ay = {c151 < e}, 4;={c;Si>6,1<i<j,¢S; <¢e},1<j<m,and
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A;NAj =0 when i#j. Thus, similar to the proof of (2.2),
n n n
eP(A) =& Y P(Aj) =Y E(ely) > Y E(¢Sila)
j=1 j=1 j=1
n
= E(clSllAl) + E(CzSzIAZ) + ZE(CijIAi)
j=3
= E(1Sula,) + E[c2S2(Lajua, —Iay)] + ZE(C/S;‘IA,»)
=3
= E(c2S2la,04,) + E[(CISI - C252)IA1] + ZE(CijIA,)
=3
> E(c2S20a,04,) + CE[(S1 = Sa)lu, | + ZE(C/S/IA,)

j=3

= E(e2Sala,0a,) + ©E[(S2 = SD)(=1ay)] + Y E(¢iSila),
j=3

which is from the fact that A; N A, = ¥ and Iy, = Ia,ua, — 14,. Since I, is a nonincreasing
function of S;, —14, is a nondecreasing function of S;. By the definition of a demimartin-
gale, one has

E[(S2 = $1)(=1a,)] = 0. (2.12)

So we can get

n

eP(A) = E(c2S214,04,) + ZE(C;'S;'IA,)
=3

n
= E(c2Sala ua,) + E(c3S3ly,) + ZE(CijIA,»)
=4
= E(CZSZ[AlLJAz) + E[C3S3 ([AlUAzUA;; - 1A1UA2 )] + Z E(C]S}IA])
=4
= E(c3Sslayuayuas) + E[(€2S2 — c3S3)uua, | + Y E(iSila)

j=4

> E(c3Sslayuazuas) + ¢E[(S2 — S3)Laua, | + ZE(C/S/‘IA,)
-4

= E(c3S31a,ua5045) + GE[(S3 = S2)(—La,ua,) | + ZE(C}'S}'IAi)' (2.13)
4

Since A; U Ay = {min(c1S1,¢2S52) < €}, I4;u4, is a componentwise nonincreasing func-

tion of {S;,S2} and —I4,u4, is a componentwise nondecreasing function of {S;, Sy }. By the

Page 6 of 12
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definition of a demimartingale,
E[(S3 — S2)(~Iayu4,)] = 0. (2.14)

It follows from (2.13) and (2.14) that

n
eP(A) > E(c3Salayuuas) + Y E(GSila,).
j=4

By iterations,

£P(A) = E(Cn—lsn—llAlUAzu---UAn,l) + E(Cnsn]An)-
= E(cn1Sn-1lauas0--0a,) + E[€nSn(Lay0a30-04, — 141045004, ]

> CnE(SnIA) + CnE[(Sn - Sn—l)(_IAlquLJwUA,,,l)]- (215)

Since AjUA, U---UA,; = {min(c1S1, 628, ..., €u18u-1) < €}, Layuayu--ua,, is @ compo-
nentwise nonincreasing function of {S1,S,,...,S,.1} and —I4,u4,0.-u4,_; is @ component-
wise nondecreasing function of {S1,S,...,S,-1}. By the fact that {S,, n > 1} is a nonnega-
tive demimartingale and {ck, kK > 1} is a nonincreasing sequence of positive numbers, it is
checked that

CnE[(Sn - Sn—l)(_IAluAZUmUAn_l)] > 0. (2.16)
Finally, by (2.15) and (2.16), we get

eP(A) = ¢,E(Spla).
So (2.11) holds. O

Corollary 2.2 Let {S,,n > 1} be a demimartingale. Then, for any € > 0,

sP{ min S < e} Z/ S, dP.
l<k=n {miny <<, Sk=<¢}

Proof By the proof of Theorem 2.2 with ¢ =1, we can get the minimal inequality for
demimartingales without the assumption of nonnegativeness. O

Remark 2.2 Newman and Wright [1] obtained some inequalities for demisubmartin-
gales and demimartingales, including maximal and minimal inequalities (see Theorem 3
of Newman and Wright [1]). Prakasa Rao [8] generalized some results of Newman and
Wright [1] and got minimal type inequalities for demisubmartingales (see Theorems 2.8-
2.10 of Prakasa Rao [8]). Wang et al. [11] also obtained some minimal inequalities for non-
negative demimartingales (see Theorem 2.1, Corollary 2.1 and Corollary 2.2 of Wang et
al. [11]). Similar to Theorem 2.8 of Prakasa Rao [8] and Theorem 2.1 of Wang et al. [11],
we get some minimal type inequalities for nonnegative demimartingales in Theorem 2.2
and Corollary 2.3. It is pointed out that Corollary 2.2 is not a new result (see Theorem 2.9
of Prakasa Rao [8], Corollary 2.1 of Hu et al. [17], Corollary 2.1 of Wang et al. [11]).
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Third, we consider the Chow type maximal inequality for N-demimartingales. Similar
to Chow [25] and Christofides [4], Prakasa Rao [15] obtained a Chow type maximal in-

equality for N-demimartingales.

Theorem 2.3 (see Theorem 3.1 of Prakasa Rao [15] or Theorem 3.5.1 of Prakasa Rao [21])
Assume that {S,,n > 1} is an N-demimartingale with Sy = 0 and m(-) is a nonnegative
nondecreasing function on R with m(0) = 0. Let g(-) be a function on R with g(0) = 0 and
suppose that

gx) —g) = (y—x)h(y) (2.17)

for all x, y, where h(-) is a nonnegative and nondecreasing function. Further assume that
{ck, 1 < k < n} is a sequence of positive numbers such that (ck — ck41)2(Sk) > 0 for1 <k <
n — 1. Define Y = max <j<x ¢;g(S;), k > 1, Yo = 0. Then

Y n
B[ wam) = 3kl (e(s) - els-0)mr,)] (218)
i=1
Let ¢ > 0 and define m(¢t) =1 if t > ¢ and m(¢) = 0 if £ < &. By Theorem 2.3,
eP(Y, > &) < Y E[(e(S) - g(Si)I(Yy = )] (2.19)
i=1

(see (3.5.10) of Prakasa Rao [21]) was obtained. It can be seen that g(x) = —ax, « > 0, and
g(x) = —ax*, « > 0, satisfy the condition of (2.17) (see Prakasa Rao [15, 21]).

Itisafact thatif {S,},>1 is an N-demimartingale, then {-S,},>1 is also an N-demimartin-
gale (see Christofides [2] or Prakasa Rao [21]). By using Theorem 2.3, Hadjikyriakou [22]
got the following maximal inequality for N-demimartingales.

Corollary 2.3 (Hadjikyriakou [22, Theorem 3.2.1]) Assume that {S,,n > 1} is an N-

demimartingale. Then, for every ¢ > 0,

8P( max S; > 8) < E(S,,I(max Sk > 8)) (2.20)

1<k<n 1<k<n

But we find that the Chow type maximal inequality for N-demimartingales, i.e., Theo-

rem 2.3, is not true. We give an example as follows.

An example for N-demimartingales Let g(x) = —x, m(x) =x*,¢c1 = ¢3 =1, Sp = 0. Assume
that S; and S, are independent random variables with probability distributions

-2 2 -1 1
2 2 2

In addition, let ¥; = ¢1g(S;) = —-S; and

=

Y = max{ci1g(81), ©2¢(S2) } = max{-S;,-S,}.


http://www.journalofinequalitiesandapplications.com/content/2014/1/489

Dai et al. Journal of Inequalities and Applications 2014, 2014:489 Page 9 of 12
http://www.journalofinequalitiesandapplications.com/content/2014/1/489

It is easy to check that for any nondecreasing function f,
E[(S2 = S1)f (S1)]
=[-1-(-2)]f(-2) x i +(-1-2)f(2) x i +[1-(-2)]f(-2)
1 1
X3 +(1-2)f(2) x 1

=f(=2)-f(2) =0.

Hence {S;,S,} is an N-demimartingale. It follows from the distribution of S; that

-2 2
Yl’\’<1 1).
2 2

Meanwhile,
1
P(Y,=1)=P(51=2,5=-1)= 7
1
P(Y,=-1)=P(5=2,5=1)= 7
1 1
P(Y2 =2) =P(Sl = —2,52 = 1) +P(Sl = —2,52 =—1) = E + E = -,

SO

N

-1
Y2 ~ 1 .
4

It can be seen that if Y>(w) > 0, then

Yy Yy 1
/ udm(u) = / udu = —Y22.
0 0 2

Otherwise, for the case Y,(w) < 0, one has

Yy
/ udm(u) = 0.
0

EN Y
=

Consequently,
"2 1 0 3 2
/ udm(u) = -Y;1(Y,=0)~(; 2 7]
0 2 i1 2

On the other hand, we can calculate that

Yy 9
E[/o udm(u)] =3
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and

2

> aE{[g(SK) - g(Sk)]m(Ya)} = E[g(S)m(Ya)] = —E(S,Y5)
k=1

1 1 1
=—[-1x1x—-+1x2x—+(-1)x2x—
4 4 4

But we have

Yy 2
% = E|:/0 udm(u)] > chE{[g(Sk) —g(Sk_l)]m(Yz)} = %,
k=1
which is contrary to (2.18). Therefore, Theorem 2.3 is not true. In fact, in the proof of
Theorem 3.1 of Prakasa Rao [15] or the proof of Theorem 3.5.1 of Prakasa Rao [8], it
was given that /(S;)m(Y;) is a nondecreasing function of Sy, S, ..., S;. But by checking the
proof carefully, we find that one cannot find that 4(S;)m(Y;) is a nondecreasing function
of S1,89,...,S; under the conditions of Theorem 2.3.
Similarly, it can be checked that

(¥, > 1) 1 1 3
2=V Ty
and
2
3 E[(g(SK) ~ g(Sk))I(Ya = 1)] = ~E[Spl (Y, = 1)]
k=1
1 1 1
:—[—lxlx—+1><1x—+(—1)x1x—]
4 4 4
B 1
=7
Then

P(Yy > 1) > —E[S(Y> > 1)],

which is contrary to (2.19). So (2.19) is not true.
Meanwhile, one has

3
p(max S > 1) =P(§1=2,5 =D+ P(§ =2, =D +P(Si = 2,5 =1)= ]

1<k<2

and

E[SyI(max(Sy,S2)) > 1] = -1 x i +1x i +1x

NS
NS

So

)

Z = P max ¢ = 1) > E[S,/(max(51,5,)) = 1] =

1
1<k<2 4
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which is contrary to (2.20). Thus, (2.20) is not true. There are some problems of maximal
type inequalities for N-demimartingales in the literature such as Wang et al. [19], Hu et
al. [13], Wang et al. [14] and Yang and Hu [20]. It is interesting to investigate the maximal
type inequalities of N-demimartingales for researchers in the future.
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