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Central Limit Theorem for a Class of
Super $\alpha$-Symmetric Stable P
rocesses with Immigration

Wang Xijun

School of Mathematical Sciences, Beijing Nor

mal University

Abstract In this paper, we prove two central |
imit theorems for a class of super $\alpha$-
symmetric stable processes with immigratio
n and its occupation time processes, where
the immigration is determined by the Lebes
gue measure $\lambda$. The distributions o

f their renormalized processes converge as $

t\to+\infty$ to those
of centered Gaussian variables in $\mathcal
{S}Y (\mathbb{R}™d)$.
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