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Lévy O 0-1

o Lévy 0 “upward theorem” (Williams
“Probability with Martingales” [0 Sec.14.3)
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e Lévy DD ODODO (193700 “Théorie de
I’addition ...” 0O Section 41)

Joo00O00O0O000O
P(E|X1,...,X,) 0 (X1, X2,...) 0 EC
000000 1000000000000 0
000000



00 X 00 (—o0,00] 0000 f£O0000O

superexpectation functional
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. F<g=E&E(f) < E(9).
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Parameters: non-empty sets P;, P2, ... and
function £ : p € U, P, — &, €EE

Protocol:

Skeptic announces Ky € R.
FORn=1,2,...:
Forecaster announces p,, € P,,.
Skeptic announces f,, such that £, (f,.) < K, _1.
Reality announces x,, € X.
Ko := fr(xn)-
END FOR
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E(¢ | w™) := inf{a | 3§ : S(w™) = a and
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(00DO0OD0O0O Doob’s upcrossing lemmall )
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