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This research explored probability distributions for stochastic games with
infinite expectation which contain the St. Petersburg game as a typical example.
We defined several non-negative heavy-tailed probability distributions, and obtained some limit
theorems such as weighted laws of large numbers. We also got a limit theorem for the maxima of

independent random variables for the generalized St. Petersburg games. The results of this research
reveal some of the properties of heavy-tailed distributions.
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