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1. Introduction. Let (2, F, P) be a complete probability space
endowed with a non-decreasing right continuous family (F,),», of sub
o-fields of F with F = V,s, F, such that F, contains all null sets. Let

t
A be a non-negative predictable process such that P(S Nds < oo) =1

0

for all t¢. An F,-adapted process N = (N,) is called a stochastic point
process with the intensity A if N has right continuous paths taking
values in Z, =1{0,1,2, ---} with N,=0, 4N, =N, — N,_=0 or 1, and

A~ t
if N, = N, — S A,ds is a local martingale. Throughout, we assume that
0

the stochastic point process N with the intensity )\ satisfies the following
conditions:

S) F,=0(N,s<t), ie.,, F, is the completion of the o-field
generated by (N,, s < t),
(B) N belongs to the space BMO.

Then we can define the finite measure £t on the o-field 5 of all predictable
subsets A of [0, ) x 2 by

(1) A = EB: msdsj .

We shall adopt the following notations and definitions:

(2) L'p) denotes the set of all predictable processes f with
||fHL1(/') < 005

(3) Lo(e) = {f e Li(t); [| f Iz < o} 5

(4) @ denotes the set of all real valued set functions v on ([0, o)X 2,
5, 1) such that v(AUB) =v(A)+y(B) if A, Be5 and ANB=0Q,
l|v]] = sup {3or-. |v(4)|; {4,, - -+, A,} is a measurable partition of
[0, o) X @} < o, and v(4) =0 if AeZ and p(4) = 0;

(5) U@ = | AN, for feLi;



