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TO A UNIFIED APPROACH TO VARIOUS CONCEPTS

OF DEPENDENCE AND ASSOCIATION

BY REINHARD BERGMANN

Rheinfelden

Multivariate stochastic partial orderings are studied, especially in the con-
text of probability inequalities. Extensions of stochastic orderings to the multi-
component case for general product spaces are developed. They provide a sound
basis for a unified representation of dependence and association notions.

1. Introduction. Stochastic orderings have found a wide field of ap-
plication in probability, statistics, and statistical decision theory, see Stoyan
(1983), Mosler and Scarsini (1991), as comprehensive references. In prob-
ability theory, they are useful in deducing probability inequalities, compar-
ing stochastic models, establishing bounds and inequalities in reliability and
queueing theory, in statistics for example in hypothesis testing, simultaneous
comparisons, multiple decision problems, and in economics in decisions under
risk, particularly in multi-attribute utility theory.

The approach in this paper is mainly to define various stochastic order-
ings starting from interesting multivariate probability inequalities. To char-
acterize the stochastic orderings, several quite different equivalent conditions
are given. The stochastic orderings are associated with inequalities between
expectations of functions with respect to the corresponding distributions or
random variables. A very interesting and important problem is to find the
class of functions which implies the inequality between the expectations. For
this issue solutions are given.

We prefer the presentation in terms of random variables rather than of
distribution functions or probability measures in order to facilitate intuitive
handling of the inequalities. Consider a partially ordered measurable space
(£, <) and random variables X, Y with values in E.
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A common description of multivariate probability inequalities is

p(x eA)< P(Y e A), A e A (1.1)

where A is some interesting class of sets and P a probability measure on
measurable space (12, Λ4), ΛΊ being a σ-algebra of subsets of E.

Now, let T denote a class of functions for which the expectations in the
following inequality exist,

Ef(X) < Ef(Y), }eT. (1.2)

Then, the central problem addressed in this paper can be described as
"For a given class of sets A which by probability inequality (1.1) defines a
stochastic order find the class of functions T which implies the expectation
inequality (1.2)" and vice versa: "For given T of (1.2) find the class A so that
(1.1) holds."

DEFINITION 1.1. A real valued function / defined on E is increasing
(decreasing) if for x,y E E, x < y implies f(x) < (>)f(y). A set A C E
is increasing (decreasing) if the indicator function of A, denoted by J^, is
increasing (decreasing). Or, equivalently, if for x E A x < (>)y implies y € A.

Denote by T% the class of all increasing functions and by Ai the class of
all increasing sets. Then a familiar notion is to say that X is stochastically
smaller than Y, in symbols X <d Y, if (1.2) holds for all increasing functions
/ € Tχ The notation <d comes from the univariate case of real valued random
variables where <d is defined by P(X > t) < P(Y > t) for all real t. It is
well known that X <d Y for a general space E is equivalent to probability
inequality (1.1) for the class of increasing sets A%.

In Section 2 we give definitions and characterizations of multivariate
stochastic orderings for further interesting classes of functions T and sets A.
In most cases, this is done by weakening the condition of the stochastic dis-
tribution ordering in requiring that (1.1) holds for all sets A which belong to
a subcollection of the collection of all increasing sets. We shall consider the
class of all convex sets which are additionally increasing or symmetric or G-
invariant with respect to a subgroup G of all orthogonal groups, respectively.
In this context the Schur-convex ordering of Nevius, Proschan, and Sethu-
raman (1977) may be included in the concept of G-increasing orderings. In
terms of all these stochastic partial orderings, a formulation of monotonicity
properties of probability inequalities can be given.

In Section 3 we extend the above definitions to the multi-component case
by defining product partial orderings on general n-dimensional product spaces.
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These orders allow comparing the strength of dependence structures and are
particularly useful in describing qualitative dependence properties.

Section 4 gives an application of the product stochastic orderings to a
unified concept of dependence and association in a generalized sense.

The final Section 5 concerns remarks about the comparison of the depen-
dence structure of sets of random variables and stochastic processes.

2 Multivariate Stochastic Orderings. The approach behind the
idea to construct multivariate stochastic orderings for random variables X, Y
defined on a partially ordered measurable space (£, <) runs as follows. First,
the random variables are mapped on the real axis by a function / : E —•
R1. Then, the real valued random variables f(X) and f(Y) are compared by
univariate stochastic orderings, for example, by the most familiar distribution
ordering <^, the convex or concave orderings <c, <cv (see Stoyan 1983).

The crucial step is to choose appropriate mapping functions and a suitable
compatible univariate ordering. Compatibility means that the properties of /
must be compatible with those of the functions for which the one-dimensional
ordering implies the expectation inequality. It is not interesting to choose a
univariate ordering as weak as possible because the class of functions for which
the expectation inequality holds then becomes too small. An important pur-
pose of a useful multivariate stochastic ordering is to establish its equivalence
to the expectation inequality for a class of functions which join certain prop-
erties with the original functions / . The compatibility is guaranteed if the
functions composed from / a n d the class of functions for which the univariate
ordering implies the expectation inequality preserve these original properties.
In a different approach, using cones of functions, Marshall (1991) studies ques-
tions of generating stochastic orderings which preserve certain properties.

2.1. Unimodal Stochastic Orderings. Motivated by Anderson's (1955)
paper, various so-called unimodal orderings have been used, see Ahmed, Leon,
Proschan (1981), Eaton (1987). In this subsection we define two stochastic
versions of unimodal partial orderings.

DEFINITION 2.1. A real valued function / defined on a linear space E is
unimodal (reverse unimodal) if the set {x : f(x) > (<)u} is convex for all real
u.

DEFINITION 2.2. A real valued function / defined on a linear space E is
symmetric if f(x) = f(-x) for all x. A set A C E is symmetric if A = —A.

The following simple properties and relationships are true for unimodal
and convex functions.

PROPOSITION 2.1. (i) / is reverse nnimodal if and only if-f is unimodal.
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(ii) Each concave function f is unimodal.

(iii) Tie indicator function I A of a convex set A is unimodal.

The converse statement of (ii) is not true; (iii) gives a simple but im-
portant counterexample since the indicator function IA of convex set A is
unimodal but not concave. Thus the class of unimodal functions is really
larger than those of the concave functions.

The following characterization of a concave function by a convex set is
well known.

PROPOSITION 2.2. Let E = Mk and f be a reai vaiued function on IRΛ
Then f is concave if and only if the set Π = {(x,u) G Mk x 1R: f(x) > u} is
convex (as a subset ofΊELk+1).

REMARK, if is not necessarily an increasing set.

The following first definition of a stochastic unimodal partial ordering
with respect to the class of symmetric and convex sets is known in the literature
as "peakedness" ordering; see Birnbaum (1948), Sherman (1955), Olkin and
Tong (1988), and Dharmadhikari and Joag-dev (1988).

DEFINITION 2.3. Two random variables X and Y with values in E are
said to be ordered with respect to convex and symmetric sets, X <cs Y, if

(a) P(X e A) < P(Y e A) for all sets A e Acs, the class of convex,
symmetric sets.

THEOREM 1. X <cs Y is equivalent to each of the following conditions.

(b) P(f(X) >t)< P(f(Y) > t) for all t and functions f € Tus, the
class of all unimodal, symmetric functions; i.e. f(X) <d f(Y) for
all unimodal symmetric functions f.

(c) Ef(X) < Ef(Y) for all unimodal, symmetric functions f G Tus

provided the expectations exist.

(V) P(/(X) < t) < P(f(Y) < t), for all t; i.e. /(Y) <d f(X) for all
reverse unimodal, symmetric functions f.

PROOF. If X <cs Y for / unimodal and symmetric, then the set {x :
/(#) > u] is convex and symmetric so that (b) holds.

Since the indicator function I A of a convex and symmetric set is unimodal
and symmetric (see Proposition 2.1.(iii)), (b) implies (a), i.e. X <cs Y.

Remember that (b) f(X) <d f(Y) is equivalent to Eg(f(X)) < Eg(f{Y)),
f £ TUB and g increasing. Choosing for g the identical function, (b) implies
(c).
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Now, it is crucial that the composed function g(f(x)) is unimodal and
symmetric for / G Tus and g increasing. This is true since {x : f(x) > u] =
{χ : 9(f(x)) > 9(u)}- Therefore, (c) implies (b).

(b') is a simple consequence of Proposition 2.1.(i). This completes the
proof. I

REMARK. Note that if one condition of Theorem 1 holds, the inequalities
in (b), (c) hold, especially for all concave and symmetric functions, and the
inequalities in (V) whenever / is convex and symmetric.

The next theorem shows that Tus is the largest class of functions which is
monotone for the relation <C5 with respect to the probability operator defined
in (b).

THEOREM 2. Let X <cs Y imply P(f(X) > t) > P{f(Y) > t) for a
function f and all t. Then f is unimodal and symmetric.

PROOF. The assumption of the theorem can be rewritten as: P(X G A) <
P(Y e A) for all convex, symmetric sets A implies P(X G Dt) > P(Y G Dt)
for all t where Du = {x : f(x) > u}. Therefore, the set Du must be convex,
i.e. / is unimodal. Furthermore, Du is also symmetric, especially —y G Df(γ)>
i.e. f(-y) > f(y) and y G Df(-y), that is f(y) > f(-y) and therefore f(-y) =

Now, we state Anderson's Theorem as a monotonicity property in terms
of the stochastic partial ordering < c s in E = III*. Some applications follow.

PROPOSITION 2.3. (Anderson 1955). If the random variable X with values
in ]R has a symmetric and unimodal density, then

X — V <cs X — λy for all y G IR* and any real number X, |λ| < 1,

or equivalently,

X + My <cs X + λi2/,for all y£l&k

and for any real numbers λi, λ2, |λχ| < j A |̂ .

That means, the nearer the values ofX are concentrated about the origin the
larger becomes the probability.

PROPOSITION 2.4. When the random variable Y is independent ofX and
X has a unimodal symmetric density, then for all real λi, X2

X + X2Y<csX + XiY if | λ i | < | λ 2 | .

The next proposition applies to the Gaussian case with zero mean.
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PROPOSITION 2.5. Let Jf̂ . have a normal distribution JV(0,Σ;) on TR,k

with mean 0 and covariance matrix Σ, , i = 1,2. If Σ2 - Σi is positive semi-
definite, then X%2 <CS -X̂ ΣI

This proposition has been generalized to elliptically contoured distribu-
tions by FefFerman, Jodeit, and Perlman (1972).

Now, we give a further definition of a stochastic partial ordering con-
cerning unimodality. This is done by replacing the word "symmetric" in the
definition of relation <C5 by "increasing".

DEFINITION 2.4. Two random variables X and Y with values in E are
said to be ordered with respect to convex and increasing sets, X < c t Y, if

(a) P(X G A) < P(Y G A) for all sets A G Aci, the class of all convex,
increasing sets.

THEOREM 3. X <d Y is equivalent to each of the following conditions.

(b) P(f(X) >t)< P(f(Y) > t) for all t and functions f G Tui, the class
of all unimodal, increasing functions; i.e. f(X) <d (Y), f € Tui.

(c) Ef(X) < Ef(Y) for all unimodal, increasing functions f G Tu{
provided the expectations exist.

(V) P(f(X) <t)< P(f(Y) < t) for all t; i.e. f(Y) <d f(X) for all
reverse unimodal, decreasing functions f.

The proof is similar to that of Theorem 1 by replacing the term "sym-
metric" by "increasing". In particular, (V) is equivalent to (b) since —/ is
unimodal and increasing if and only if / is reverse unimodal and decreasing.

Note that in Theorem 3 above the inequality in (b) holds for all con-
cave increasing functions, and the inequality in (V) whenever / is convex and
decreasing.

Furthermore, we say that the random variables X, Y are ordered with
respect to convex and decreasing sets, X <cd Yj if

(a) P{X e A) < P(Y e A) for all sets A e Acd, the class of convex,
decreasing sets.

Then we have, parallel to Theorem 3,

THEOREM 4. X <cd Y is equivalent to each of the following conditions.

(b) P(f(X) >t)< P(f(Y) > t) for all t and functions f G Tud, the class
of all unimodal, decreasing functions; i.e. f(X) <d f(Y)i f € Tud-

(c) Ef(X) < Ef(Y) for all unimodal, decreasing functions f G Tud
provided the expectations exist.
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(V) P(f(X) <t)< P(f(Y) < t) for all t; i.e. f(Y) <d f(X) whenever
f is reverse unimodal and increasing.

We note again that (V) is true for convex increasing functions.

Finally, we remark that the partial ordering <ct for increasing and uni-
modal functions was already used by Levhari et al. (1975) and Mosler (1982)
in an economic context. There, a unimodal function is called quasi concave.

2.2. Partial Orderings Invariant With Respect to an Orthogonal Group.
The symmetry property above can be replaced by a more general invariance
property.

We shall adopt the following notations. Let g be a transformation E —• E.
Then for A C E

g(A) = {z:z = g(x\ x € A}.

Let E be endowed with an inner product such that (JE,( , ) ) is a finite
dimensional inner product space, and let G be any subgroup of O(E), the
orthogonal group of the inner product space (J5, ( , •)). The topology on O(E)
is the usual topology of the orthogonal group.

DEFINITION 2.5. We say that / is G-invariant if /(#) = f(gx) for all x € E
and all g E G, and that the set A is G-invariant if x £ A implies gx G A for
all g e G.

DEFINITION 2.6. For a partially ordered finite dimensional inner product
space (£,<,(•,•)) we say that the random variables X, Y are ordered with
respect to convex and invariant sets, X <dv Y, if

(a) P(X e A) < P(Y £ A) for all sets A G Aάυ, the class of convex,
G-invariant sets.

Then we can generalize Theorem 1 to

THEOREM 5. X <dυ Y is equivalent to each of the following conditions.

(b) P(f(X) >t)< P(f(Y) > t) for all t and functions f e Tuiv, the
class of all unimodal, G-invariant functions; i.e. f(X) <d f(Y)->
f € Γuiυ.

(c) Ef(X) < Ef(Y) for all unimodal, G-invariant functions f 6 TU\υ ^
the expectations exist.

(b') P(f(X) <t)< P(f(Y) < t) for all t; i.e. f(Y) <d f(X) whenever
f is reverse unimodal and GAnvariant.

The proof is omitted since it parallels that of Theorem 1.

Now in terms of <dυ for E = ΊR,k we can state a generalization of Ander-
son's Theorem which is due to Mudholkar (1966).



R. BERGMANN 55

PROPOSITION 2.6. (Mudholkar 1966). Let X have a unimodal G-invariant

density on ΈLk and α(y) = Σ?=i αi9iV, 9i € G, α, > 0, Σ ί l i «ί = l Then

X - y <dv X - oc(y), y G WLk;

and if Y is independent of X

X + Y <dv X + α(Y).

In the Gaussian case, Eaton and Perlman (1991) give the following state-
ment.

PROPOSITION 2.7. Suppose that X%. have a k-variate normal distribution
iV(0, Σi) on ΈLk with mean vector 0 and covariance matrix Σ t for i = 1,2. If
Σ2 > Σi, i.e. Σ2 — Σi is positive semi-definite, then

provided that Σi is G-invariant, i.e. gY*\g' = Σi for all g £ G,and G acts
effectively on ElΛ

By definition, G acts effectively on Rfc if 0 = Σ i l i αi9iχ for all x G Rfc

where gι € G, α t > 0, Σ i αi = 1? ^ a ^ means 0 is in the convex hull of
{9X I 9 € G} for all x G lRfc, or, to put the last condition in another way,
0 is the minimal element with respect to the ordering <Q induced by G (see
Section 2.4): 0 <G x for all x G B*.

2.3. The Stochastic Majorization Ordering. Also the notion of stochastic
majorization introduced by Nevius, Proschan, and Sethuraman fits very well
with the concept presented here and outlined so far. Their results and many
related ones are collected in the book of Marshall and Olkin (1979).

In this context, it is worth mentioning that the stochastic majorization
order can be obtained from the distribution order <d which is characterized
by increasing sets and functions (see Section 1) by choosing the majorization
order as the partial ordering of the partially ordered space (Ey <). The reason
for that is that Schur-convex functions are defined as increasing functions with
respect to the majorization order.

Moreover, the stochastic majorization ordering is embedded as a special
case in a general stochastic ordering of functions and sets which are increasing
with respect to the order induced by a subgroup G of all orthogonal matrices;
see Section 2.4.

Throughout this subsection we assume E = Hfc.
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Consider two real vectors x = (a?i,..., &*), y = (y i , . . . , y*) G I t * where

£(i) > > £(*) a n ( i ί/(i) > > V(k) a r e ^ e components of x,y rearranged

in decreasing order.

DEFINITION 2.7. We say that y majorizes x and write x -< y if

( θ ' f o r m = v > * - * a n d

i = l i = l t = l t = l

Sometimes the majorization order is also called "Schur-ordering" because

of the next definition.

DEFINITION 2.8. A function on R* which is increasing (decreasing) with
respect to the majorization order -< is called Schur-convex (concave). A set
A C IR* is said to be Schur-convex (concave) if its indicator function is Schur-
convex (concave), i.e. if x G A and x -< y (y -< x) imply y € A.

DEFINITION 2.9. For two random variables X, Y £ R*, X is said to
stochastically majorize Y, X <sc Y, if

(a) P{X e A) < P(Y e A) for every set A G A c , the class of Schur-
convex sets.

The notation <5C symbolizes that alternatively we could say X and Y
are ordered with respect to Schur-convex sets.

THEOREM 6. (Nevius, Proschan, Sethuraman 1977). X <sc Y is equiva-
lent to each of the following statements.

(b) P(f(X) >t)< P(f(Y) > t) for all t and functions f G Tsc, the
class of all Schur-convex functions; i.e. f(X) <d f(Y)> f G Tsc.

(c) Ef(X) < Ef(Y) for every Schur-convex f G Tsc for which both
expectations exist.

(V) P(f(X) <t) < P(f(Y) < t) for all ί; i.e. f(Y) <d f(X) for all

Schur-concave f.

Note that an equivalent definition is obtained when the term "Schur-
convex" is replaced by "Schur-concave" and the roles of X and Y are ex-
changed.

The following statements in terms of < 5 C can be given.

PROPOSITION 2.8. (Marshall and Olkin 1974). Let X have a Schur-concave
density on TR,k. Then

θ -< ξ implies X - θ <sc X - ξ.
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A special consequence is the following important result for location pa-
rameter families.

PROPOSITION 2.9. Let XQ have a density fβ(x) = f(x - θ) which is Schur-
concave on ElΛ Then

θ < ξ implies Xθ <sc Xζ.

Finally, we remark that a weak stochastic majorization order was de-
fined by Nevius, Proschan, Sethuraman (1977a). It corresponds to the weak
majorization ordering. This implies that in addition to Schur-concavity the
functions and sets have to be increasing with respect to the componentwise
order in IRΛ

2.4. Stochastic Orderings Increasing with Respect to an Orthogonal
Group. Motivated by the concept of majorization and Schur functions, pre-
orders can be defined by special groups of orthogonal transformations, see
Eaton (1982, 1987).

We note that the stochastic ordering with respect to a given group (which
will be defined in this section) is the ordering <d of Section 1 when the preorder
with respect to that group is chosen as the order < of the underlying space.

Remember Section 2.2 where we assumed that (£, ( , •)) was a finite di-
mensional inner product space and G any closed subgroup of O(E)j the or-
thogonal group of the inner product space.

On the inner product space (£,(•,•)), G is a closed subgroup of O{E)
and induces an ordering as follows. Given x £ E, C(x) denotes the convex
hull of the G-orbit of x, that is, C(x) is the convex hull of {gx : g £ G}. Since
G is closed, C(x) is compact.

DEFINITION 2.10. (Eaton 1987). For x and y in ί?, write x <Q y to mean
that x 6 C(y). The relation <G is called the G-induced ordering on (E, ( , •)).

A real valued function / defined on E is decreasing (increasing) if x <Q y
implies f(x) > (<)/(y). A set A C E is increasing (decreasing) if the indicator
function of A is increasing (decreasing), i.e. for x € A x <Q y (y <G X) implies
ye A.

Note that any / which is increasing or decreasing is also G-invariant,
because it necessarily satisfies f(x) = f(gx) for all x 6 E, g £ G since x <Q gx
and gx <Q X.

DEFINITION 2.11. Two random variables X and Y with values in E are
said to be ordered with respect to G, X <G Y, if

(a) P(X £ A) < P(Y £ A) for all sets A £ AQ, the class of all G-
increasing sets.
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THEOREM 7. X <G Y is equivalent to each of the following conditions.

(b) P(f(X) >t)< P(f(Y) > t) for all t and functions f G TG, the
class of G-increasing functions; i.e. f(X) <d f(Y)i f G ?G

(c) Ef(X) < Ef(Y) for all G-increasing functions f G TQ provided the
expectations exist.

(V) P(/(X) < *) < P(f(Y) < t) for all t; i.e. f(Y) <d f(X) for all
G-decreasing functions f.

The proof is similar to that of Theorem 1 and therefore omitted.

For statistical applications, especially with E — ΪRfc, important examples
of orthogonal subgroups are

(1) Vk - the group of k x k permutation matrices,

(2) Ί>k - the group of coordinate sign changes,

(3) VkWk- the group generated by Vk and Vk.

REMARKS, (i) A G-invariant and unimodal function / is G-increasing.
This means that the stochastic ordering <Q is weaker than <dυ.

(ii) If G = Vk for E = WLk then the majorization order x -< y is equivalent
to x <φk y. That means that the stochastic ordering X <-pk Y is equivalent to
the relation X <sc Y for Schur-convex functions and sets defined in the preced-
ing sections. Combining this result with Remark (i) above, we see in particular
that the majorization relation <5C is weaker than the convex invariant ordering
<dv which is invariant with respect to Vk, the group of permutation matrices.

For the following statistical applications of the stochastic ordering <G we
assume E = IIϊΛ

PROPOSITION 2.10. (Eaton 1982). Suppose Xθ is Np(0,Σo + 00') dis-
tributed for θ € Rp where Σo is a fixed p x p positive definite matrix, and G
is a reήection group such that gΣog' = Σo for all g £ G, i.e. Σo is G-invariant.
Γiien

Xθ <G Xζ if θ <G ζ.

EXAMPLE 2.1. Suppose Σo = D is diagonal and take G = Vk, the group
of coordinate sign changes. Then for XQ distributed as N(Q,D + 00')

Xθ <vk Xi if 0 <vk f.

That means, X$ increases stochastically with respect to <-pk if 0 Ί>k-
increases, i.e. for ^-increasing sets A, P(XΘ € A) is a function of |0χ|,..., \θp\
and is increasing in \θi\ for i = 1,.. .,p. Especially, P(|X t | > α;, i = 1,.. .,p)
is increasing in |0;|, i = 1,.. ,,p.
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EXAMPLE 2.2. Take G = Vk, the group of permutation matrices, so that
gΣog' = Σo for all g € G where Σo has intraclass correlation structure, that
is, Σo = (T2R where the p diagonal elements of R are all unity and the off
diagonal elements of R are all p, - l/(p - 1) < p < 1. When Xθ is 7V(0, Σ(0))
where Σ(0)) = Σ o + 00', then

Xθ <vk Xξ for 0 < n f,

that means, for any ^-increasing function (i.e. Schur-convex function) /,
Ef(X$) is TVincreasing as a function of 0.

EXAMPLE 2.3. Suppose Σ o = σ2lp and let G = P* U D*. When X# is
normal as in the previous examples, then

Xθ <G Xξ for 0 <σ ζ.

3. Stochastic Orderings for General Product Spaces. The aim of
this section is the investigation of dependence structures which play a crucial
role in many problems of probability theory and statistics. Our concern is
to develop a tool which allows us to describe and compare the strength of
dependence in a qualitative way. For this purpose we use the concept of one-
component or marginal stochastic orderings given in the preceding sections and
extend it to stochastic product partial orderings defined on product spaces.

Consider a partially ordered linear space (E, <) and random vectors X =
(Xi,..., Xn) and Y = (lχ,.. ., Yn) each defined on the product space x^E.
In this case we write (J5n, <) where < means that each component is ordered
with respect to <.

Although we confine ourselves to the case where X = (Xi,.. .,Xn) and
Y = (Yx,..., 1 )̂ are random vectors in (jEn, <) it is worth mentioning that all
forthcoming considerations are true for a general product x ^ i ? ; of partially
ordered linear spaces E{.

In the case E = Et1, i.e. when the partially ordered space is the reals,
Bergmann (1978) (see Stoyan (1983), p. 27) defined the following three rela-
tions between random vectors X, Y in R n .

X <κ Y if P(X >x)< P(Y > x) for all x £ R n ,

X <D Y if P(X <x)< P(Y < x) for all x € R n , and

/

oo z oo

P(X > x)dx < I P(Y > x)dx
for all t = (h,...,tn) 6 1 " .
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A characterization of these relations by inequalities between expectations
is given in the following statement.

PROPOSITION 3.1. For random vectors X = (Xχ,...,Xn) and Y =
(Y1,...,Yn)onHn,

X <κ Y{X <D Y) if and only iί

E(f1(X1) . ../„(*„)) < £(/l(H) ..fn(Yn)) (3.1)

for all increasing (decreasing), positive functions / i , . . . , fn.

X <κc Y if and only if (3.1) holds for all increasing, positive, and convex
functions Λ,.. .,/ n .

Furthermore, for X = (Xi,.. ?Xn)> let Xu\ denote the (n — l)-variate
random vector with the jth component Xj omitted.

PROPOSITION 3.2. Let the n-variate random vectors X and Y have equal
(n — l)-variate distribution functions Xu\ =d Y(j\ for each j = 1,..., n. Then
X UK Y is equivalent to the inequality (3.1) for all increasing functions

/lj »/n

In the preceding sections stochastic orders for random variables with
values in general partially ordered spaces (£, <) were defined. The idea used
there was to map the E-valued random variables by real functions into the real
axis and then to apply a known stochastic order to the real valued random
variables obtained, especially the partial order <^. The crucial problem is to
choose a class of mapping functions to the reals and a class of functions (for
which the expectation inequality holds) corresponding to the stochastic order
on the reals. This means that both classes of functions must be compatible in
the sense that the composed function is in the class of mapping functions.

Bearing this concept in mind, we give the definitions of several stochas-
tic product partial orderings. We mainly use the relation <χ between n-
dimensional distribution functions because of the preservation character of
the inherent increasing functions.

Let X = (Xi,..., Xn), Y = (Yi,..., Yn) be random vectors belonging to

( £ n , < ) .

DEFINITION 3.1. Two n-variate unvalued random vectors X, Y are said
to be ordered with respect to

X<KPY & (fl(Xl),...,fn(Xn)) <K (fl(Yl),. .,fn(Yn))
for all increasing functions / i , . . . , fn £ T{.
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X <CSP Y iff (3.2) holds for all functions fu ..., fn G Tus,

the class of all unimodal and symmetric functions.

X <CIP Y iff (3.2) is true for all functions / i , . . . , / n G Tu{,

the class of all unimodal and increasing functions.

X<DPY iff ..,fn(Yn))

for all increasing functions / i , . . . , / n G T%.

X <CDP Y iff (3.3) for all increasing, unimodal / i , . . . , / n G Tui.

X <KCP Y iff (/l(JΓl) . ./n(In)) <KC (/l(Fl) . . . fn(Yn))

for all increasing and convex functions / i , . . . , fn G Tci

The index " P " of the orders indicates that it is a product partial order.
"C" comes from convex, " 5 " from symmetric, "7" from increasing, " D " from
distribution.

A characterization of the six product partial orderings in terms of prob-
ability inequalities for sets with certain properties and of inequalities between
expectations for certain classes of functions is given in the next theorem.

THEOREM 8.

(i) X <KP Y ^ equivalent to each of the following three conditions:

(a) P(X1eAi,...,XneAn)<P(Y1eAu...,YneAn) (3.4)

for all sets A\,..., An G A>, the class of all increasing sets.

(b) P(/l(Xl) > ίi, . ..Jn(Xn) > ίn) < P(fl(Xl) > *1, • , fn(Yn) >
ί n ) V ί i , . . . , ί n € l l 1 (3.5)

whenever fι,..., fn € T%, the class of all increasing functions

(c) E(f1(X1).. .fn(Xn)) < E(f1(Y1).. .fn(Yn)) (3.1)

for all functions f \ , . . . , fn G T{+, the class of all increasing and
positive functions provided the expectations exist.

(ii) X <CSP Y if and only if one of the following conditions holds:

(a) (3A) holds for all sets A i , . . . , An G Acs, the class of convex,
symmetric sets.

(b) (3.5) holds for all unimodal, symmetric functions / i , . . . , fn G

(c) (3.1) holds whenever / i , . . . , / n G ̂ 5 + , the class of all uni-
modal symmetric positive functions.

(iii) X <CIP Y if and only if one of the following conditions holds:
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(a) (3 A) holds for all sets A\,.. .,An G Λci, the class of convex,

increasing sets.

(b) (3.5) holds for all unimodal, increasing functions / i , . . . ,/ Λ G

Tui.

(c) (3.1) holds whenever / i , . . . , / n G ̂ t + j the class of all uni-
modal, increasing positive functions.

(iv) X <DP Y if and only if one of the following conditions holds:

(a) (3A) holds for all sets A\,..., An G Ad, the class of decreasing

sets.

(b') P(Λ(XI)< t u . . . j n (x n )<t n )<p(Λ(y i )<t i , . . . , /»(y n )<
^n)Vt1,...,tn€]R1 (3.50

for all increasing Λ , . . . , / n € ^ i

(c) (3.1J iioids whenever / i , , / n € ^d+, t i e ciass of all increas-
ing, positive functions.

(v) X <CDP Y if and only if one of the following conditions holds:

(a) (3.4) holds for all sets A i , . . . , An € Acd, the class of convex,
decreasing sets.

(V) (3.5') holds for all reverse unimodal, increasing functions Λ , . . . ,

Jn £ J~rui*

(c) (3.1) holds whenever / i , . . . , / n £ ^nd+j the class of all uni-
modal, decreasing, positive functions.

(vi) X <KCP Y if and only if one of the following conditions holds:

(C') E{Ul{Xl) - <l)+ • (fn(Xn) - *n)+) < ^((/ l (^ l ) " *l)+ '
. . . (fn(Yn) ~ ̂ n)+) V < i , . . . , ^n G IR1 for aii convex, increasing

functions / i , . . ./ n G Tc{ where z+ = max(>2r,0).

G>") StT-JZPVl&l) > XU.-MXn) > Xn)dxn...dx1 < /*
. . . / ~ P(/i(yi) > x i , . . . , / n T O > « n ) ώ Λ . . . ώ i wienever

(c) (3.1)(4.1) holds whenever / i , . . . , fn G ̂ *ct+ ίΛe ciass of ali con-

vex, increasing, positive functions.

The proof of Theorem 8 is obtained by combining Theorem 1 with Propo-

sition 3.1 above and is therefore not given here.

REMARK concerning the statements of Theorem 8 for the relations <CIP

and <CDP We note that a concave or log-concave function is unimodal and a
convex or log-convex function is reverse unimodal. This has the consequence
that the class of unimodal and increasing functions TUχ contains all increasing
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concave or log-concave functions and the class of reverse unimodal increasing

functions Tru% contains all increasing convex or log-convex functions. There-

fore, our definitions generalize those of Shaked (1982) who used the more

restricted class of concave increasing functions.

A still more general product partial order can be defined by replacing the

property of symmetry by a more general invariance property.

For this purpose, consider a closed subgroup G of the orthogonal group

O(E) in a partially ordered inner product space (J5, <, ( , •)).

DEFINITION 3.2. The n-variate J5n-valued random vectors X, Y are said

to be ordered with respect to X <CIVP Y if

(h(X1),...,fn(Xn))<K(MYl),...,fn(Yn))

for all unimodal and G-invariant functions / i , . . . , fn G Tuiv

THEOREM 9. X <CIVP Y is equivalent to each of the following three
conditions:

(a) P(X1 G Au...,Xn G An) < P(Yι G Au...,Yn G An) for all

convex, G-invariant sets A\,..., An G Aciv

(b) P(/l(Xl) > tl,...,/n(X») > *n) < P(fl(Yl) > *1, - ,/nft) >
tn) where ί i , . . . , ί n ^ E-1 for all unimodal G-invariant functions

/1 j ? in ^ J~uiv

(c) E(f1(Xι)-... fn(Xn))<E(h(Y1) ... fn(Yn)) whenever Λ,. . . ,/ n 6
Tuiυi the class of unimodal G-invariant and positive functions for which

the expectations exist.

Since the proof parallels that of Theorem 8, it is omitted.

For the relation in Theorem 9 and for the first three relations in Theorem

8 further equivalent conditions can be added.

For this reason, we mention that for R n Ruschendorf (1980) and Mosler

(1982) established the equivalence of X <κ Y to the expectation inequality

for a more general class of functions than considered in (3.1). Namely

X <κ Y if and only if Ek(X) < Ek(Y)

(provided the expectations are finite) whenever k G ̂ *Δ? the class of all func-

tions k : H n —> ΊR} which are right continuous and &(..., X{x,..., X{k,...) is

Δ-monotone on Rn"~fc for all 0 < k < n - 1 and all x t l , . . . , X{k. (An {n - k)-

variate function is called Δ-monotone if the multivariate difference operator is

nonnegative. In the case of an absolutely continuous function this is equivalent

to the nonnegativity of the mixed partial derivative of order n — k.)
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Then, for all stochastic product partial orderings defined by means of <κ

a fourth condition can be given by applying Rύschendorf 's result.

THEOREM 8-9'.

(i) X <KP Y iff

Xx),..., UXn)) < Ek(f1(Y1),..., fn(Yn)) (3.6)

for all increasing functions / i , . . . , fn G T% and all A-monotone func-

tions k G Ttk f°r which the expectations are finite.

(ii) X <CSP Y iff (3.6) holds for all k G J*Δ and for all unimodal,

symmetric / i , . . . , / n 6 Tus.

(iii) X <CIP Y iff (3.6) holds for all k G T& and for all unimodal,
increasing f λ , . . . , fn G Tui.

(iv) X <CIVP Y iff (3.6) holds for all k G T± and for all unimodal,

G-invariant fu . . . , fn G Tuiv

For the relations <KP, <CSP, <C/P we now consider the case of identical

(n — l)-variate marginal distributions. Then, in Theorems 8 and 9 the restric-

tion to positive functions ("producf'-expectation inequality) can be dropped

by applying Proposition 3.2. This is of particular interest in the case of bivari-

ate random vectors. It becomes especially important when we compare with

the independent case; here the assumption of equal marginal distributions

holds in a natural way.

THEOREM 10. Let the n-variate random vectors X,Y G En have equal

(n — l)-variate distributions, X^ =^ Y/j\ for each j = 1, . . . , n. Then

(i) X <KP Y iff

E(fl(Xl) fn(Xn)) < E(f1(Y1) -...- fn(Yn)) (3.1)

for all increasing functions / i , . . . , fn G T%.

(ii) X <CSP Y iff (3.1) holds for all unimodal, symmetric functions

/ l ? ? Jn ^ J~us

(iii) X <CIP Y iff (3.1) holds for all unimodal, increasing functions

J\ ? •> Jn £ J~ui

(iv) X <CIVP Y iff (3.1) holds for all unimodal, G-invariant functions

/l 5 5 Jn £ J~uiv

We should like to close this section with two remarks which are of particu-

lar importance since they show the generality of the definitions of our product

partial orderings.
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First we point out that the partial ordering < of the space (JE, <) has a

very large range of applications. Especially if we consider a partially ordered

inner product space (#,<,(•,•)) we can again choose the partial ordering in-

duced by an orthogonal subgroup G, i.e. <G Then, the application of the

product ordering <KP of increasing functions and sets, respectively, is of par-

ticular interest. If we take E = Έlk and G = Vk, the group of all k x k

permutation matrices, we obtain stochastic majorization product orderings

(since Schur-convex functions are defined as increasing functions via the ma-

jorization preorder).

We resume these facts in the following definition and theorem.

Let the n-variate random vectors X = (Xι,..., X n ), Y = (YΊ,..., Yn) be
defined on the n-dimensionalproduct space I t x. . x l , i.e. each component
Xij Yi has values in Έlk for i = 1,..., n.

DEFINITION 3.3. X is said to majorize stochastically Y in the product

space, in symbols X <SCP Yi if

(Λ(*l), , fn(Xn)) <K (fl(Yl), ..; fn(Yn))

for all Schur-convex functions / i , . . . , / n € Tsc.

THEOREM 11. X <SCP Y is equivalent to each of the following conditions:

(a) P(X1 eAu...,XneAn)< P(ϊi € Au.. .,Yn € An) for all Schur-
convex sets A\,..., An € Asc

(b) P(/l(Xl) > h,...,fn(Xn) > tn) < P(/χ(Yi) > h,...,fn(Yn) > <n)
for all tι,...,tn 6 R 1 and all Schur-convex functions / i , . . . , / n €

(c) J5(/i(Xi) . . .•/»(*„)) < JS(/i(yi) . .-fn(Xn)) for all Schur-convex,
positive functions / i , . . . , fn 6 7Γ

5C+ for which the expectations exist.

In the case of equal (n - l)-component distribution functions (c) the
above is true for all Schur-convex functions / i , . . . , / n without the assumption
of nonnegativity.

A further interesting example is to take G = Vk as the matrix group

of coordinate sign changes on IRA Then we obtain the absolute value order-

ing, see Eaton (1982), (1987, p. 157). The stochastic absolute value ordering

for product spaces is useful in the investigation of absolute value association

problems, see Ahmed, Leon, and Proschan (1981), and Jogdeo (1977).

The last two examples give rise to our second remark. They show the
generality of the definitions of the product partial orderings in a further sense.
What we want to point out is that for the space E again a product space may
be chosen. For E = IR with < the usual componentwise order, the stochastic
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ordering <KP for n = 2 leads to the well known notion of association in the

sense of Esary, Proschan, and Walkup (1967). On the other hand, if E is a

product space of general partially ordered spaces ( i^ , <*), i = 1,.. .,&, then

for n = 2 we get the concept of generalized association of Ahmed, Leon, and

Proschan (1981).

4. Concepts of Dependence and Association. There are many
papers dealing with various concepts of dependence and association. This is

done by comparison with the independent case. Since independence is a basic

assumption in many statistical procedures, a crucial question is whether the

validity of the results is affected by certain departures from the independence

assumption.

Our approach to a unified concept of dependence and association is to

compare the dependent vector X with its independent version Y by product

partial orderings of the preceding section.

Our framework includes the well known dependence and association con-

cepts: positive or negative upper and lower orthant dependence and the posi-

tive dependence notions of Shaked (1982) as well as the notions of association of

Esary, Proschan, and Walkup (1967) and of generalized association of Ahmed,

Leon, and Proschan (1981).

Let the n-component random vector X = (X i , . . . , Xn) have values in En

for a partially ordered space (£", <) and T a class of functions defined on E.

DEFINITION 4.1. The random vector X = (Xχ, . . . ,X n ) is said to be

positive (negative) ^-dependent if

£(/l(Xl) fn(Xn)) > (<) Π EMXi)

whenever / i , . . . , fn 6 T and the expectations exist.

Consider the classes T%+ of increasing, positive, T&+ of decreasing, pos-

itive, Tus+ of unimodal, symmetric, positive, Tu{+ of unimodal, increasing,

positive functions, Tuά+ of unimodal, decreasing, positive, ^Γ

Ct+ °f convex, in-

creasing, positive, TUχV+ of unimodal, G-invariant, positive functions. From

Theorems 8 and 9 (replacing there Y by an independent version X we imme-

diately get the following characterizations and equivalent statements in terms

of probability inequalities of the ^"-independence definition.

THEOREM 12. X is positive (negative) dependent with respect to

(i) * + iff
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P(Xι €A1,...,XneAn)> (<)P(Xi € Ax) . . . . P(Xn e An) (4.1)

for all increasing sets A i , . . . , An G Ai-

(ii) .7^+ iff (4.1) for all decreasing sets A\,..., An G Ad-

(iii) .FW5+ iff (4.1) for all convex, symmetric sets A\,..., An G Acs.

(iv) Tui+ iff (4.1) for all convex, increasing sets A\,..., An G Ad.

(v) Fud+ iff (4.1) for all convex, decreasing sets Ai, , An G Acd.

(vi) ^*mv+ iff (4.1) for all convex, G-invariant sets A i , . . . , An G ^4CtV-

(vii) ^ c ι + iff

n roo

J ] / P(fi(Xi) > Xi)dxi whenever

Xn)dxn ...dxX> ( <

fu ..., fn G T*.

Of special interest is the two-component case n = 2 of a two-dimensional
product space. Then the marginal distributions are equal and Theorem 10
applies. Now, the .F-dependence of X = (X^Xj) c a n be expressed in an
alternative way in terms of the covariance, namely

cov(f1(X1),f2(X2)) > (<) 0 whenever fuf2eT

provided that the expectations exist.

PROPOSITION 4.1. For a bivariate random vector X = (Xi,X2) with
values in E x E the statements of Theorem 12 are true for all dependence
classes of functions Ti, T&, Tus, TUχ, Tud, Tu{v, Tc{, that means, without the
assumption of positiveness.

It is easy to see that the following proposition holds.

Let -T = {/ : - / G T).

PROPOSITION 4.2. LetX = (Xi,X2) X is positive (negative) T-dependent
iffX is positive (negative) —T-dependent.

This means for example that the ^-dependence also includes all reverse
unimodal and decreasing functions and that the ^-increasing dependence and
the ^-decreasing dependence are equivalent.

There is an easy way to prove a proposition corresponding to Proposition
4.2 in terms of classes of sets A in view of Theorem 12.
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We say that X is positive (negative) Λ-dependent if the probability in-
equality (4.1) of Theorem 12 holds for all sets Ai,..., An G A.

For the set A C E let Ac = {A : Ac G .4} where Ac denotes the comple-
ment of A.

PROPOSITION 4.3. X = (Xi,X2) is Λ-dependent if and only if X is Ac-
dependent.

A restatement of Theorem 12 gives

PROPOSITION 4.4. X is ^-dependent if and only if X is A-dependent.
Here T is any of the classes of functions Ti, Td, Fus, fui, Fud, Fuiυj &nd A
the corresponding class Ai, Ad, AC8, Ad, Acd, Aciv-

The result stated in the following example concerns the Gaussian case;
for a reference see Tong (1980).

EXAMPLE 4.1. Suppose that Y = (Yi,!^) has an (ni + n2)-dimensional
normal distribution Nni+n2 (0, Σ) with Y{ € IRΛ for i = 1,2 and where

Σ =

If rank Σ12 = 1 then Y is positive ^4cs-dependent, which is equivalent to the
fact that Y is positive ,FU5-dependent. A corollary of this result is

EXAMPLE 4.2. Suppose X = (Xi,.. .,Xn) has an n-dimensional normal
distribution 7Vn(0,Σ). Then X is positive AC5-dependent; or, equivalently, X
is positive ^5 +-dependent.

The concept of association is related to a single random vector Z. In our
context the notion of association is obtained by considering a random vector
with two identical components X\ = X2 = Z.

DEFINITION 4.2. Let the random vector Z have values in the partially
ordered space (25, <). Z is said to be positive (negative) .F-associated if X =
(Z,Z) is positive (negative) ^-dependent; or, equivalently, because of (4.2) if

cov(Λ(Z),/2(Z)) > (<)0

whenever Λ,/2 G T and the covariance exists.

We call Z positive (negative) ^4-associated if X = (Z, Z) is positive (neg-
ative) ^4-dependent, that is if

P(Z €AuZe A2) > (<)P(Z € Aλ)P{Z <Ξ A2) for all sets A2j A2 G Λ.

Then we have
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PROPOSITION 4.5. For any of the classes T{, T^ Fus, Put, fud, Fuiv Z
is F-associated if and only if Z is .4-associated where A is the corresponding
ClSiSS ski, >Λd) *^C5? ^ c

The next example gives a result concerning the Gaussian case, see Eaton
(1987) for a reference.

EXAMPLE 4.3. Suppose X = (Xι,...,Xk) has a k-dimensional normal
distribution iV (̂0, Σ) with zero mean. If each element of Σ = (σ^ ) is non-
negative then X is positive ^-associated (which is equivalent to the positive
^-association of X).

If we consider the A:-dimensional Euclidean space E = It* the positive
association of Z = (Zi,...,Z*) with respect to the class of all increasing
functions T% coincides with the association notion of Esary, Proschan, and
Walkup (1967).

On the other hand, the remarks at the end of Section 3 concerning the
generality of the definitions of the product partial orderings apply to the de-
pendence and association concepts, too. Especially, if E is chosen to be the
fc-dimensional product space of partially ordered spaces (Ej, <J"), j = 1,..., fc,
endowed with the componentwise ordering, and the Zj are random compo-
nents of Z = (Zi, . . . , Zfc) with values in Ej, then the positive ^-association
of Z is the same as the generalized association of Ahmed, Leon, and Proschan
(1981).

A further interesting example is that of Schur-convex dependence and
association. Let E = IRA Then the real valued random vector Z is pos-
itive (negative) Schur-convex associated with respect to Tsc if and only if
cov(/i(Z),/2(Z)) > (<)0 for all Schur-convex fuf2 € Tsc. This is equivalent
to saying that Z is positive (negative) ^45C-associated which means P(Z £
AUZ £ A2) > (<)P{Z G AX)P(Z e A2) for all Schur-convex sets AUA2 G
Ά-sc

We close this section with two remarks. First we note that the notions
of dependence and association with respect to classes of functions T are more
general than those relative to classes of sets A. This is the case since the expec-
tation inequality for functions may not correspond to a probability inequality
(4.1); an example is the class of convex and increasing functions Tc{.

Second, we refer to Mosler (1982) who used a related approach to define
some dependence and association concepts.

5. Remarks Concerning Applications of Comparisons of De-
pendence Structures. The product partial orderings and dependence and
association notions of Sections 3 and 4 may be applied to compare dependence
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structures of stochastic processes and sets of random variables, especially with
respect to the strength of their dependence. Two principal cases have to be
distinguished, namely, internal comparisons within a set of random variables
(or within a stochastic process in order to assess the development of the de-
gree of dependence between progressive time points) and, on the other hand,
external comparisons between two sets of random variables which is, for exam-
ple, the purpose of canonical correlation analysis, or between two stochastic
processes in order to obtain qualitative statements.

(A) Internal comparisons,

(i) Internal monotonicity of a stochastic process.

Denote by <R any of the relations of R< = {<KP> <csp, <c/p> <DPi
<CDP, <CIVP, <SCP} and by T any of the function classes of JF' = {^, Tus, Tui,

sc} and by A any of the classes of sets A' = {Ai,Acs,Aci, Ad, Acd,

Let {Xt}teT be a given stochastic process. By means of Theorem 10 we
obtain the following monotonicity property of the covariances.

PROPOSITION 5.1. For ίi,ί2,ί3,*4 €T we have

cov(f(Xh),g(Xt2)) < cov(f(Xt3),g(Xti))

whenever f,g 6 T, where T is an element of J7', if and only if

(Xtλ, Xt2) <R (Xt3, Xtt)

for the relation of<R of R< corresponding to T & T1 if and only if

P(xtl e A,xt2 eB)< P(xt3 e A,xu e B)

whenever A, B € A, the corresponding element ofAf.

The first equivalence statement is also true for Td and the relation <KCP

REMARK. If more than two components of the stochastic process are
compared then, in addition, all functions must be positive.

Comparison with the independent case leads to the notion of dependence
of Section 4.

PROPOSITION 5.2. Let {Xt}teτ be as above and let tys eT. Then (Xu Xs)
is F-dependent for T € P\ that is cov(f(Xt),g(Xa)) > 0 for all f,g G T,
where T is an element ofT1 if and only if

(Xt,Xs) is A-dependent for A,
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i.e. P(Xt eA,XseB)> P{Xt e A)P(XS e B) for all A,B eA, where A is
the element of A1 corresponding to T.

(ii) Internal association of a set of random variables.

Let Z i , . . . , Zk be a set of random variables, each with values in (£, <).
Then Proposition 4.5 directly applies. For T € T1 the set Z1?...,Zfc is T-
associated if and only if Zχ,...,Z& are ^4-associated where A is the corre-
sponding element of Af.

(B) External comparisons,

(i) External monotonicity of stochastic processes.

Let {Xt} and {lt}> ί 6 Γ, be two stochastic processes, with values in

(£,<)•
By F+ we denote the family T9 of classes of functions which are in addi-

tion nonnegative.

PROPOSITION 5.3. For any of the relations <R£ R< and t,s E T (XtyXs)
<R (YUYS) if and only if

Ef(Xt)g(Xa) < Ef(χt)g(Ya) for all f,geΓ,

the element corresponding to <R of T+, if and only if

p(xt e A,xs eB)< p(γt e A,YS e B)

whenever A,B € A, the corresponding element of A'.

REMARK. This proposition is especially useful if the elements of the
stochastic processes are related by a mapping which has the properties of
the corresponding class of functions; see Bergmann (1978).

(ii) External comparison of sets of random variables.

A typical question in statistics (which arises in many data analysis prob-
lems) is whether two sets of random variables are correlated. For example, in
canonical correlation analysis the dependence structure between the two sets
is investigated by constructing linear relationships in each of the sets and then
finding out the correlation between two linear functions.

The dependence notion of Section 4 permits us to consider function classes
other than the linear one.

Let Zij..., Zk and Vί,..., Vt be random variables each having values in

£(,<)•

PROPOSITION 5.4. Z — (Zχ,...,Zk) and V = (Vι,...,Vι) are positive
(negative) T-dependent for T 6 T', i.e. cov(f(Zu...,Zk), g{Vu...,Vt)) >
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(<)0 for all f,g G T, where T is an element of P', if and only if (Z,V)
is positive (negative) A-dependent for A G A', i.e. P{Z e A,V € B) >
(<)P(Z e A)P(V G 5) for A,B eA, the element of A1 corresponding to T.
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