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We establish some maximal inequalities for demimartingales which generalize the result of Wang
(2004). The maximal inequality for demimartingales is used as a key inequality to establish other
results including Doob’s type maximal inequality, strong law of large numbers, strong growth rate,

and integrability of supremum for demimartingales, which generalize and improve partial results
of Christofides (2000) and Prakasa Rao (2007).

1. Introduction

Definition 1.1. Let S1,S,,... be an L sequence of random variables. Assume that for j =
1,2,...

E{(Sju - S)f(S1,-..,5;)} >0 (1.1)

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

Definition 1.2. A finite collection of random variables X1, X5, ..., X,, is said to be associated if

Cov{f(X1,...,Xm), g(X1,...,Xm)} >0 (1.2)
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for any two coordinatewise nondecreasing functions f, g on R™ such that the covariance
is defined. An infinite sequence {X,,n > 1} is associated if every finite subcollection is
associated.

Definition 1.3. A finite collection of random variables Xi, X»,...,X, is said to be strongly
positive dependent if

P(?l € AuXo EA2> ZP(E eAl)P@2 eA2> (1.3)

for all Borel measurable and increasing (or decreasing) set pairs (A1, Ap) C Ry x Ry (A set A
is said increasing (or decreasing) if x < (or >)y implies y € A for any x € A), where

X1 =(X,iel), Xy=(X,iel, Ic1,2...,n),I°=1,2,...,n)\1,
(1.4)
R, =R, R, =R (|I] stands for the base of I).

An infinite sequence {X,, n > 1} is strongly positive dependent if every finite subcollection is
strongly positive dependent.

Remark 1.4. Chow [1] proved a maximal inequality for submartingales. Newman and
Wright [2] extended Doob’s maximal inequality and upcrossing inequality to the case of
demimartingales, and pointed out that the partial sum of a sequence of mean zero associated
random variables is a demimartingale. Christofides [3] showed that the Chow’s maximal
inequality for (sub)martingales can be extended to the case of demi(sub)martingales.
Wang [4] obtained Doob’s type inequality for more general demimartingales. Hu et al.
[5] gave a strong law of large numbers and growth rate for demimartingales. Prakasa
Rao [6] established some maximal inequalities for demisubmartingales and N-demisuper-
martingales.

It is easily seen that the partial sum of a sequence of mean zero strongly positive
dependent random variables is also a demimartingale by the inequality (3) in Zheng [7],
thatis, foralln > 1,

E{f(S1,--,Sn)(Sns1=Su)} = E{f (X1, X1+ Xp,..., X1 + Xo + -+ +X)Xp1} 20 (15)

for all coordinatewise nondecreasing functions f such that the expectation is defined.
Therefore, the main results of this paper hold for the partial sums of sequences of mean zero
associated random variables and strongly positive dependent random variables.

Let {X,,n > 1} and {S,,n > 1} be sequences of random variables defined on a fixed
probability space (Q, ¥, P) and I(A) the indicator function of the event A. Denote Sy = 0,
X* = max(0,X), X~ = max(0,-X), logx = log,x = Inx, log"x = In(max(x,1)). The main
results of this paper depend on the following lemmas.
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Lemma 1.5 (see Wang [4, Theorem 2.1]). Let {S,, n > 1} be a demimartingale and g a nonnegative
convex function on R with g(0) = 0and g(S;) € L',i > 1. Let {cx, k > 1} be a nonincreasing sequence
of positive numbers. Then for any € > 0,

eP [max cig(Sk) 2 e] < ;Q’E [(g(Sf) - 8(Sj-))1 <{Ig,§g< ckg(Sk) > e)] (1.6)

Lemma 1.6 (see Fazekas and Klesov [8, Theorem 2.1] and Hu et al. [5, Lemma 1.5]). Let
{Xn,n > 1} be a random variable sequence and S, = 3", X; for n > 1. Let by, by,... be a
nondecreasing unbounded sequence of positive numbers and ai, ay, . .. nonnegative numbers. Let p
and C be fixed positive numbers. Assume that for each n > 1,

p n 0
E(max |sl|> <Cm, U <o, 1.7)
Isisn 1=1 1= bp
then
lim & =0 as., (1.8)
n— oo n
and with the growth rate
Sn pfl
Lo0o(E S. 1.9
R )
where
ﬁ—maxbkv PoW0<6<1, v=i% hmp—"=0. (1.10)
1<k<n ko7 " Pt bz " 5w n ’

In addition,

Sl P L [24] Sl
— <4 — -
b ) < CZ 7 < oo, E<sup b

1<i<n | by = b 151

E (max

P o
> < 4CZ$ < . (1.11)

=19

If further assumes one that a,, > 0 for infinitely many n, then

E{ sup
1>1

Lemma 1.7 (see Christofides [3, Lemma 2.1, Corollary 2.1]). (i) If {S,,n > 1} is a
demisubmartingale (or a demimartingale) and g is a nondecreasing convex function such that g(S;) €
L',i>1, then {g(S,),n > 1} is a demisubmartingale.

(ii) If {Sn, n > 1} is a demimartingale, then (S}, n > 1} is a demisubmartingale and {S;,n >
1} is a demisubmartingale.

i D i_fl’ . (1.12)

1
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Lemma 1.8 (see Hu et al. [9, Theorem 2.1]). Let {S,, n > 1} be a demimartingale and {cy, k > 1}
be a nonincreasing sequence of positive numbers. Let v > 1 and E|Sk|” < oo for each k, then for any
e>0and1<n <N,

2 v v S v v v
P{nrgca&cklskl 26} < g—v{anISnl + D0 cyE(ISk]” = Skl )}. (1.13)

k=n+1

Lemma 1.9 (see Christofides [3, Corollary 2.4, Theorem 2.1]). (i) Let {S,,n > 1} be a
demisubmartingale. Then for any € > 0,

eP(max Sk > e> <

1<k<n -

I S,dP. (1.14)
({2)3; Sk>e)

(ii) Let {S,,n > 1} be a demisubmartingale and {ci,k > 1} a nonincreasing sequence of
positive numbers. Then for any € > 0,

sP(max ckSk > £> < ZC,’E<S}' - 5;,1>- (1.15)
j=1

1<k<n

Using Lemma 1.5, Wang [4] obtained the following inequalities for demimartingales.

Theorem 1.10 (see Wang [4, Corollary 2.1]). Let {S,, n > 1} be a demimartingale and {cy, k > 1}
a nonincreasing sequence of positive numbers. Then

P
p p n
: (r%l) E[§Cf(|51|—|5f—1|)] ,p>1, (1.16)

E[{?@cuskl] < e%{l +E[<ilcj(|sf| - |5f1|)>10g+ <ilci(|sf| - |5]‘1|)>] }

(1.17)

E [max Ck|sk|
1<k<n

We point out that there is a mistake in the proof of (1.17), that is,

j=1

E[@%CASJ"] -1<E [<ZCJ'(|SJ'| - |51'—1|)> 10g<{2]a§>;cf|51|>] (1.18)

should be replaced by

E[{g@ﬁcﬂsjl] -1<E [<ZC;’(|51| - |51—1|)>10g+<{27§>;cj|51|>] : (1.19)

=1
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In fact, by Lemma 1.5 and Fubini Theorem, we can see that

[maxc]|5 |] -1 <j P<maxc]|5 | >x>dx
1

1<j<n 1<j<n

001 n
< L ~E [§cj(|sj| - ISf—ll)I({rSIJgCJISJI = x)] dx (1.20)
E[<zcj<|sf| - |s;1|>>log (o5 ')]
j=1

The rest of the proof is similar to Corollary 2.1 in Wang [4].

The same problem exists in Shiryaev [10, page 495, in the proof of Theorem 2] and
Krishna and Soumendra [11, page 414, in the proof of Theorem 13.2.13]. For example, the
following inequality

gt
E(max |X; |) -1< E(X J"’ dt > [X log<max |X; |>] (1.21)
0<j<n 0 1+t 0<j<n

in Shiryaev [10, page 495] should be revised as

BRI gy
E(max |X; |> -1<E X,J(max |X;] > 1>f "
0<j<n 0<j<n 0 1+t

- s (g )|

(1.22)

2. Main Results and Their Proofs

Theorem 2.1. Let {S,,, n > 1} be a demimartingale and g a nonnegative convex function on R with
g(0) = 0. Let {ck,k > 1} be a nonincreasing sequence of positive numbers. p > 1. Suppose that
E(g(Sk))? < o for each k > 1, then for every n > 1,

E|maxcug(su] < G ) E [zc]<g<s> 2(s)- 1>>r @)

Emax cug (o] sﬁ{lwl@cf(g(sj)—g(sf1>>>1og+ (écf(g(sj)—g(sjl))>]}-

(2.2)
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Proof. By Lemma 1.5 and Holder’s inequality, we have

o]

0

P
— p-1
E [f?kagfl ckg(Sk)] = pf xP P [{2135)51 ckg(Sk) 2 x] dx

j=1

< p_[:oxp_zE [ZCf(g(Sf) - S(Sfl))1<ln§n}i>;ckg(sk) > x>] dx

(2.3)

- LE{ —gcf(g(sj) -g(SH))- <1r5‘zf‘<’ch"g(sk)>p_l}

i 7y VP
u py1/q
S _p}jl {E _]Z_;Cj(g(sj) _g(SH))_ } {E[{2]§S§1Ckg(5k)] } ,

where g is a real number and satisfies 1/p + 1/g = 1. Since E(g(Sk))P < oo for each k > 1, we
can obtain

Py 1/p
py1/p n
P (2(S:) - (S, 24
{E[maxessn] | <55 {E [Z (5(5)) g<sﬁ>>] } . ey
therefore,
P
P P \'.|&
E Lrgix Ckg(Sk)] < (p) E [}Z_;cj(g(&) —g(SH))] : (2.5)
Similar to the proof of (2.3) and using Lemma 1.5 again, we can see that

E[g}iﬁckg(sk)] <1+E [<ic,~(g(5,-) - g(S,-l))>1og+ <g&>; ckg(Sk))] . (2.6)

=1
For constants a > 0 and b > 0, it follows that

alog™b < alog®a + be". (2.7)



Journal of Inequalities and Applications 7

Combining (2.6) and (2.7), we have

E|maxcig(si| <14 Kg"lcf(g(sj) - g<sf4>>>1og+ <§cf<g<sj> - g<s,--1>>>]

-1
+e'E [{2}2 ckg(Sk)] .
(2.8)

Thus, (2.2) follows from (2.8) immediately. The proof is complete. O

Remark 2.2. If we take g(x) = |x| in Theorem 2.1, then Theorem 2.1 implies Corollary 2.1 in
Wang [4].

Corollary 2.3. Let the conditions of Theorem 2.1 be satisfied with cx = 1 for each k > 1. Then for
everyn >1,

P
E[max s(s0)| < (5E5) By, 29)

E [gl,ix g(Sk)] < e%{l +E[g(Sn)log"g(Sw)] }- (2.10)

Corollary 2.4 (Doob’s type maximal inequality for demimartingales). Let p > 1 and {S,,n >
1} be a demimartingale. Suppose that E|Sk|P < oo for each k > 1, then for every n > 1,

p P\
E[max|5k|] < (—) E|S,|P,
p-1

1<k<n

(2.11)

E|maxsul| < %5 1+ E(Sulog 1S,

Theorem 2.5. Let {S,, n > 1} be a demimartingale and g a nonnegative convex function on R with
g(0) = 0. Let {b,, n > 1} be a nondecreasing unbounded sequence of positive numbers. p > 1. Suppose
that E(g(Sk-1))P < E(g(Sk))P < oo for each k > 1 and

i E(g(Sn)" - E(g(Sn1)” _

" o, (2.12)

n=1

then limy, o, (g(Sx)/bn) =0 a.s., and (1.9)-(1.10) hold (S, is replaced by g(S,)), where

p
w= (555 [E(e(50) - E(g(5))], n>1. (213)
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In addition,

g(Sk) P
bx

8(Sn) |P
b

n

E( max
1<k<n

If further one assumes that ay > 0 for infinitely many k, then

E <sup
n>1

Proof. By the condition of the theorem, we can see that a,, > 0 for all n > 1. Thus,

> Z—;’ ) (2.14)

1

) 342% < o0, E<sup
k

n>1

8(Sn) |
P

> 4y ;} (2.15)
=1 n

1<k<n

[max g(Sk)] < <p%1)pE(g(Sn))p = kz:'ak (2.16)

follows from (2.9) for each n > 1. By (2.12), we have

— Xy ”°°Eg(5n)p E(g(Sn- )’”

Therefore, lim, ., (g(Sx)/b,) = 0 a.s. follows from Lemma 1.6, (2.16), and (2.17); (1.9),
(1.10), (2.14), (2.15) hold. This completes the proof of the theorem. O

In Theorem 2.5, if we assume that g(x) is a nonnegative and nondecreasing convex
function on R with ¢(0) = 0, then the condition “E(g(Sk-1))" < E(g(Sk))? for each k > 1" is
satisfied.

Remark 2.6. Theorem 2.5 generalizes and improves the results of Theorem 2.2 in Christofides
[3] and Theorem 2.7 in Prakasa Rao [6].

Theorem 2.7. Let p > 1 and {S,,n > 1} a demimartingale with E|Sk|P < oo for each k > 1. Let
{by, 1 > 1} be a nondecreasing sequence of positive numbers. If

iﬂsklp E|Sk4|P

k=1 k

< oo, (2.18)

then forany 0 <r <p,

E <sup
k21

Sk r 2r & E|Sk|” E|Sk 1|p
— . 2.19
b ) P e 21
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Proof. Takingn =1, v = p and ¢ = 1/by in Lemma 1.8, we have

N r_ P

P{ i Sk S e} P EZEISkI E|Sk-1| . (2.20)

1<k<N | by eb & bF

= k

Thus, by (2.20) and (2.18), we can get
E Supﬁ Sl+J P sup& >t dt:1+f limP<max Sk >t1/r>dt
k21 | b 1 ka1 | bi 1 N> \1<k<N | bi
(2.21)
1) 2 SESPHSAP

pP-Tia bk .

Theorem 2.8. Let {S,,n > 1} be a demisubmartingale and g a nondecreasing and nonnegative

convex function on R with g(0) = 0 and g(S;) € L',i > 1. Let {cx, k > 1} be a nonincreasing
sequence of positive numbers. Then for all 0 < p < 1 and eachn > 1,

P n
E [{22(1 ckg(Sk)] < (ang(Sn))"’"1 [ang(Sn) + %chE(g(Sj) - g(Sj_l))] . (222)
<k< =1

Proof. By Fubini theorem, it is easy to check that

14 o
= p_l
E [g&); ckg(Sk)] pfo x P(f?&’i ckg(Sk) 2 x> dx

cnEg(Sn) 0
< pf xPldx + pf xp_1P<maX ckg(Sk) = x) dx (2.23)
0 caEg(Sn) Iksn

= (cnEg(Sn))" + pj x’HP(max ckg(Sk) 2 x) dx.
cnEg(Sn) 1sksn

It follows from Lemma 1.7(i) and Lemma 1.9(ii) that
pf xp’1P<max cxg(Sk) > x) dx < pf x”*ZchE(g(Sj) -g(8j-1))dx
cnEg(Sn) Lsksn aEgS) =

1 ?p (CnEg(Sn))P_lgch(g(Sj) ~g(S;1)).

(2.24)

Therefore, (2.22) follows from the above statements immediately. O
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Corollary 2.9. Let the conditions of Theorem 2.8 be satisfied with ¢ =1 for each k > 1. Then for all
O<p<landeachn>1,

[max g(Sk)] < —(Eg(S )P (2.25)

1<k<

By Corollary 2.9, we can get the following theorem.

Theorem 2.10. Let {S,,n > 1} be a demisubmartingale and g a nondecreasing and nonnegative
convex function on R with ¢(0) = 0 and g(S;) € L',i > 1. Let {b,,n > 1} be a nondecreasing

unbounded sequence of positive numbers. If there exists some 0 < p < 1 such that

i (Eg(Sn))" - (Eg(Sn- 1))”

7 o, (2.26)

then lim,, —, . (g(Sn)/bn) = 0a.s., and (1.9)-(1.10) hold (S,, is replaced by g(S,)), where
1
=1 [(Eg(Sn) - (Eg(Sn-1))'], n2>1. (2.27)
In addition,
E( max|=—— > — < oo, E{ su
<1Sk§n ' ; k < nzllj
If further one assumes that ay > 0 for infinitely many k, then

E <s up
n>1

Similar to the proof of Theorem 2.8 and using Lemma 1.9(i), we can get the following.

g(5n)

n

p * a,
< 42E < oo. (2.28)

n=1

8(5n)
B

> i—; (2.29)

1

Theorem 2.11. Let {S,,n > 1} be a nonnegative demisubmartingale. Then for all 0 < p < 1,

E[maxi<k<,Sk]” < (1/(1-p))(ES,)".
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