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  本刊中 包含“集值测度,Radon-
Nikodym导数,集值随机变量,
条件期望”的 相关文章 
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摘要   讨论了集值测度存在弱Ｒａｄｏｎ－Ｎｉｋｏｄｙｍ导数的充要条件；对弱紧凸集值随机变量 
给出了其条件期望存在时的一个特征． 
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EXISTENCE OF WEAK RADON-NIKODYM DERIVATIVES FOR SET-
VALUED MEASURES AND CONDITIONAL EXPECTATIONS FOR 
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Abstract  This paper gives the necessary and sufficient conditions for existence of weak Radon-Nikodym derivatives for 
set-valued measures. For the random variables with weakly compact convex set-values, the paper obtains their 
characteristics when they have conditional expectations.
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