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The Doob-Meyer Decomposition Theorem of Continuous Parameter
Set-Valued Submartingale

ZHU Yong-zhong
Dept. of Math. and Phys. Hohai Univ. Nanjing 210098 China
Abstract In this paper two theorems and two deductions are proved. Theorem 1 is if X is separable and & < .7 is
ao field F Q— P, X is “measurable when and only when w > ¢ 2" F @ is “'measurable for any x* €

X" . Theorem 2 gives the sufficient and necessary condition of continuous parameter set-valued submartingale existing

Doob-Meyer decomposition .
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