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Continuity of Trajectory on Continuous Parameter Set-Valued Submartingale

ZHU Yong-zhong
Dept. of Math. and Phys. Hohai Univ. Nanjing 210098 China
Abstract In this paper two equivalent conditions of continuous parameter set-valued submartingale are given a in
F, 7, t € R, there exists weak right ontinuous modifications b JQdeP t € R, is weak right continuous.

Then the Follmer lemma of continuous parameter set-valued submartingale which ensures the existence of the weak right
continuous and K. M. right continuous trajectory modifications is proved. In the end the sufficient and necessary
condition is given for continuous parameter set-valued submartingale so that K. M. right continuous trajectory

modification exists when the Banach space is reflexive.
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