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Convergence Theorem of Continuous Parameter Set-Valued Submartingale

Zhu Yongzhong
Dept . of Math . and Phys. Hohai Univ. Nanjing 210098

Abstract The definition of continuous parameter set-valued submartingale is given. Then three equivalent theorems of
continuous parameter set-valued submartingale is proved 1 %, X valued submartingale is equal to JQFﬁdp C
JQFrzdp foranyr; 7, € Tand 7y < 7, 2 % X valued submartingale is equal to S%’ F, ccd E g7 g€
Slpl J foranys t € R, ands < t 3 When X" is separable closed convex set valued submartingale is equal to
CIJAF dp CIJAF \dp foranys t € R, and s < ¢ .In the end the weak convergence theorem of weak compact convex

set valued random sets and weak convergence theorem of closed convex set valued right continuous submartingale are given.
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