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LEVY PROCESSES AND HOMOGENEOUS KILLING
TRANSFORMATION
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% nthis paper we introduce homogeneous multiplicative functionals of Levy processes and investigate their
bivariate Revuz measures. We al so prove that the sector condition will be inherited by suly-Lvy processes through the
killing transformation.
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Abstract n this paper we introduce homogeneous multiplicative functionals of Levy processes and investigate their
bivariate Revuz measures. We also prove that the sector condition will be inherited by suly-Lvy processes through the

killing transformation.

Key words Lvy processes multiplicative functionals Revuz measures sector condition

DOI:

7 e he
ARIAFE B
¥ Supporting info
¥ PDE(OKB)
¥ [HTML 4= 3] (0K B)
» 275 ik
k55 5 I 15
P JUASCHETR SR R
b AR A
BT A A
P IR
k Email Alert
b 30 7 45t
b 0 B0 BB

HRAF B

P AT 8 “Lvy processes,

multiplicative’ i) 4158 &
BAS A A D S
- K

I ARAE




