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NEW CHARACTERIZATIONS OF THE S TOPOLOGY
ON THE SKOROKHOD SPACE

The S topology is related to papers by Meyer and Zheng ([4], for quasimartin-
gales) and Stricker (5], for semimartingales). They provided simple and verifiable
sufficient conditions for uniform tightness of stochastic processes in some topology
(called since then the Meyer-Zheng topology) on the Skorokhod space of cadlag func-
tions. Their ideas were developed by Kurtz [3] and found the final form in the paper
by the author [2], where the S topology has been defined and it was proved that
the conditions of Meyer-Zheng-Stricker are in fact necessary and sufficient for the
uniform tightness in S.

In the talk two new characterizations of the S topology will be presented. They
are either related to the origins of the S topology (convergence of stochastic integrals
[1]) or find a distinguished position for the S topology in the hierarchy of topologies
on the Skorokhod space.
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