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A Class of Maximax (Minimax) Inequalities for
Two-Parameter Demi(sub) martingales

WEN Hui-min, FENG De-cheng, YANG Ya-nan

College of Mathematics and Statistics , Northwest Normal University s Lanzhou 730070 , China

Abstract; In this paper, a class of maximax inequalities for one-parameter demi(sub) martingales are ex-
tended to two-parameter demi(sub) martingales, and a class of maximax inequalities for two-parameter de-
mi(sub)martingales are obtained. In addition, let a non-negative convex function act on the demimartin-
gale, and a maximax inequality for two-parameter demi(sub)martingales is obtained.

Key words: demi(sub)martingale; two-parameter demi(sub) martingale; minimax inequality
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