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摘要   本文在Banach空间$L^p(\Omega)$上定义Coherent风险度量p:$L^p(\Omega)$→R,

证明了P是下半连续的Coherent风险度量当且仅当存在Banach空间$L^q(\Omega)$(Ω)
中的一个弱闭凸概率测度集Q使得 ,其中 ,推广了[3]中的部分结果. 
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COHERENT RISK MEASURES DEFINED ON $L^p(\Omega)$ SPACES

Wen Cai CHEN,Zhong Hang YE
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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 : $L^p(\Omega)$ → 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 $L^q$(Ω) 
such that , where 1/p +1/q = 1. Some results in [3] are generalized.
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