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Aabstract

Levy process is one of the most important and most widely used process is in financial
mathematics. This process begins when the stock market pulled down market, a sudden
jump in prices will occur. Such markets for stochastic modeling process used Levy So the
issues surrounding this procedure to model the stock markets is important. In this essay,at
first the process itself had been intruduced and then its relation with poisson, Compound
poisson process,Infinitely Divisibility was stated . In the last chapter for A Martingale
representation for the maximum of a levy process presented.

latinkeywords:

Compound poisson process;Infinite Divisibility;levy process;Measure random Pois-
son;Poisson process ;Measure random;Random function;Random Variable;Almost surely
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