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COHERENT RISK MEASURES DEFINED ON $L"p(\Omega)$ SPACES
Wen Cai CHEN,Zhong Hang YE

Mathematics Department of Shanghai Jiaotong University

Abstract Coherent risk measures are defined on Banach spaces $L_p(\Omega)$ where 17 is a probability space and it is

proven that a coherent risk measure p : $SL"p(\Omega)$ — R is lower partial continuous with respect to the Lp norm, if

and only if there exists a unique convex and weak* closed set Q of probability measures lying in the dual space $L"g$(Q2)
such that , where 1/p +1/q = 1. Someresultsin [3] are generalized.
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