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Abstract

The set of probability measures on M with the stochastic order
and the set of right-tail integrable probability measures on M with
the convex order form complete lattices. Connections of these lattice
structures to martingale theory and to the Hardy-Littlewood maximal
function are exhibited.
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1 Introduction

The comparison of random variables (r.v.'s) or distributions of random vari-
ables leads in a natural way to orderings of probability measures (p.m.'s).
For probability measures μi and μ2 on JR, μi is said to be smaller than μ2
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