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SOME PROPERTIES OF DISTORTION EXPECTATIONS

LI Xiao-juan
(International Business School, Shandong Youth of Political Science, Jinan 250103, C’hma)

Abstract: In this paper, we study the distortion expectations. By using the method of
constructing indicator function, we prove that a distortion expectation satisfies the constant
translation invariance property if and only if it is an entropic expectation.
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