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Before going into the proof, let's see how the Strong Marko Property applies
to our favorite continuous time processes .
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Suppose the Markov semigroup is operator norm continuous : ¥7 Hat -Ihop = 0 .

( Equiv : the process has a bounded generator .)
By the Jump - Hold Description [Lee 42.1 ] , the process has a right
continuous version .

This RC process has the Strong Markov Property :
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For a concrete example : Poisson precesses .
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F- g. Brownian motion (Btt>o on Rd
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Before proceeding with the proof of the strong Markov Property ,
we remind ourselves that (at least in the path space ccgt] )
the cylinder o - field is the natural one to use .
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and let s be a separable normed space .
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Since Rt is separable, every open set is a countable
union of open balls , hence in ecrt) .
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