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ABSTRACT 
  
This presentation investigates fuzzy (super, sub) martingales.  We begin with a discussion of 
fuzzy random variables and fuzzy conditional expectation.  From there, theorems in standard 
martingale theory are generalized to fuzzy martingales.  Theorems addressed include those of  
decomposition, stopping, and convergence. 
 

Gerber conference proposal_Shapiro 


