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Generalizing the Marshall-Type Minimal Inequalities

for Non-negative Demimartingales

FENG Decheng, LU Yali. LIN Xia

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

Abstract: We generalize the Marshall-type minimal inequalities for the demimartingale sequence {S,, n=
1} to the case of {¢,g(S,), n=1} by using Hélder inequality and minimal inequality for demimartingale,
where {¢,, n==1} is a non-increasing sequence of positive numbers on R, and g ( * ) is a non-decreasing

convex function on R.
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