22 2 JOURNAL OF NATIONAL UNIVERSITY OF DEFENSE TECHNOLOGY Vol 22 No. 22000

: 10012486 (2000) 02-0110-05

( , 410073)

v Doob-Meyer vVmt T LT ) v- T

9 ’

10224 tA

The Predictable Dual Brojection of Jump Measure

JIN Zhi- ming
(College of Science. National Univ. of Defense T echnology, Changsha 410073, China)
Abstract: In this paper it is proved that the T is the predictable dual projection of jump measure v and is the
martingale character of m,where v= m+ T is DoobMeyer decomposition of v.
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