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The Structure of Several Spaces of Martingales
on a Family of ¢-Fields Generated by
a Point Process

Zhou Jianwei

Abstract

Let N=(N#)i-n be a marked point process with a finite set of marks. Under
certain conditions we establish an tsomorphism between several spaces of vector
valued functions and the spaces H',H’,BMO of ma:tingales on a family of o-fiel-
ds generated by the point process N. We also establish an isomorphism between
somc space of vector valued set functions and the dual space of the space BMO,
Most of the results are extensions of the corresponding results for a simple point

process in 47,




