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Abstract

This article is based on the theory of G-expected space and uses the method of proof to generalize
the extreme value theorem of G-equations to multi-dimensional space and variable coefficient cases
using Hessian matrix. The conclusion that the extreme values of multi-dimensional variable coef-
ficient G-equations are obtained at the boundary of the domain is obtained, which has high prac-
tical value in the fields of physics, finance, and computational mathematics.
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