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Law of large numbers for Peng g-expectation

LIN Qian & SHI YuFeng

Abstract Peng in 1997 introduced a class of well-defined nonlinear mathematical expectations, i.e., so-called
g-expectations, by virtue of backward stochastic differential equations. In this paper we show a class of laws of
large numbers for g-expectations in both weak form and strong form.
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