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VAGUE CONVERGENCE OF H-VALUED SEMIMARTINGALE
RANDOM MEASURES

Qing ZHOU

Academy of Mathematics and Systems Sciences, Chinese Academy of Sciences

Abstract In this paper, we introduce the notion of H-valued semimartingale random measures and investigate their

fundamental properties. We also study stochastic integrals with respect to ff-valued semimartingale random measures and
introduce the concept of vague convergence of H-valued semimartingal e random measures. Some limit theorems of H-valued

semimartingal e random measures are established.
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