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Convergence theorems for generalized g-expectations

LIN Qian, SHI Yu-feng
(School of Mathematics and System Science, Shandong University, Jinan 250100, Shandong, China)

Abstract: Some properties of the generalized g-expectations defined in ¢ "(Q, F > P) were studied. Also, monotonic conver-
genle theorem, Fatou Lemma, and dominated convergence theorem for the generalized g-expectations were obtained.
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