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We investigate the minimization of convex risk using g-expectation, in the context of Levy markets. Our main contribution

is a scheme for solving forward backward stochastic differential equations (FBSDEs, for short) for jump diffusions. It

is shown that the solution obtained using the scheme minimizes the convex risk induced by the g-expectation. We also

prove that whenever the scheme is realizable, the solution obtained is unique. (Received July 17, 2012)
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