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RANDOM SETS AND SET-VALUED
MARTINGALES

Synopsis

The aim of this book is to present the basic ideas and
main results of random sets and set-valued martingales.
which is important to further study of random sets and set-
valued martingales. This book is divided into seven chap-
ters. In the first chapter. the basic concepts of random sets
and the test theorems for random sets are introduced.
Then. the various topology on the spaces of subsets. its
main properties and convergence of a sequence of closed
susets with respect to the various topology on the spaces of
subsets are discussed in the second chapter. In the third
chapter. We discuss the convergence theorems of random
set sequence with respect to the Hausdorf{ topology . the Vi-
etoris topology and the closed convergence topology. The
integrals. the conditional expectations of random sets and
the convergence theorems of sequence of integrals of random

sets are discussed in the fourth chapter while in the fifth
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chapter. we present the separability theorems and measura-
bility theorems of set-valued stochastic processes. The set-
valued martingales. its representation theorem and its con-
vergence theorems are discussed deeply in the sixth chapter.
And finally. in the seventh chapter we indroduce briefly the
applications of random sets to the economic systems. We al-
so indroduce in this book fuzzy random sets and fuzzy set-
valued martingales. and give the convergence theorems of
fuzzy set-valued martingales. This book has a system of its

own and is very convenient for its readers.
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