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11. Summary of the new findings of the thesis:

- We defined the random spectral measure and proven the theorem on spectral of normal random operators and Hermitian;

- We gave the generalized random spectral measure, constructed integral for generalized random spectral measure and proven bounded convergence theorem for generalized random spectral measure.

- We shown that every generalized random spectral measure on [image: image2.png](C,B)



 has a modification being random spectral measure. This result was described in Theorem 2.2.9. We also defined the notion of abstract random linear operators.

- We proven Theorem 3.2.9 which shows that abstract random linear operators from probabilistic Hilbert spaces [image: image4.png]


 into spaces of complex random variables are bounded iff they can be represented as random inner products on [image: image6.png]


. This result can be considered as a random version of the well-known Riesz.

- We investigated normal abstract random linear operators, symmetric abstract random linear operators, adjoint abstract random linear operators in probabilistic Hilbert spaces H. We shown that a sufficient condition for an extendability of each abstract random linear operator to a self-adjoint random linear operator (Theorem 3.3.5). This can be viewed as the random version of Friedrichs-Stone-Wintner’s Theorem.

- We proven that if [image: image8.png]®:D(P) — H



 is a self-adjoint random linear operator and alpha is a complex number with non-zero imaginary part, then [image: image10.png]&, =al —:D(®) - H



 is a bijection and [image: image12.png]O LH s H



 is a astract normal random linear operator.

12. Practical applicability: Theory only.
13. Further research directions:

- In Chapter 2, we shown that every generalized random spectral measure on [image: image14.png](C,B)



 has a modification being random spectral measure. The question is if it is true for every generalized random spectral measure on any measurable spaces [image: image16.png](S,A)



.

- We will define the abstract random spectral measure and investigate spectrum of abstract random linear operator.

- We will investigate the semi-group of random bounded linear operators: Let H be a Hilbert space. Denote by [image: image18.png]£y (Q)



 the set of random bounded linear operators on H. Assume that [image: image20.png]T:[0,+) — L7 (D)



 satisfies the conditions. We call [image: image22.png](T(t))=0



 the semi-group of random bounded linear operators.

- Find the random version well-known results of theory of semigroup of deterministic linear operators.
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