goooon

Some two-parameter families of classes of infinitely divisible distributions de-

termined by improper stochastic integrals ............... ... ... ... ... ... 1
OO0 od

0000 OoDooooooo

Wiener-Poisson 0 O OO0 00000000 0OOOOOSDEOOOO ..... 15

OO0 00 0D0DO0D0O bOoOoOOo

0000 oooooood

0000000000 GGC (generalized gamma convolutions) .......... 21
OO0 00 0D0D000000 oooood

0000 oooooood

Sample Paths of Fractional Lévy Processes ................ ... ... ...... 38
Makoto Maejima(Department of Mathematics, Keio University)
N.-R. Shieh (Department of Mathematics, National Taiwan University)

0000 oooooood

A note on unimodality of free infinitely divisible distribution ............ 48
O00 00 O0Dooooo ooogo

0000 ooobooood

Decomposition of compound Poisson processes and a new noise .......... 52
OO0 do

0000 0DO0obOoooog

Special values of the Hurwitz zeta function via generalized Cauchy variables

............................ 62

O0 00 00000000 oooood
OO0 00 000o0oOo oooo)

0000 Oboboooo

Special values of the Riemann zeta function via arcsine variables ........ 70
00 00 0OD0DO00O000 ooboooo

0000 ooobooood

Absolute continuity of multidimensional infinitely divisible distributions with

an application . ......... .. 80
O000 00000 ooog

0000 Oboboooo



Stochastic integral representations of Gamma distributions and related topics
............................. 94

00 00 D0D000O000 ooooodad
000 0D D0D000000 obOooo
00 00 D0D000O00o0O ooooo

0000 OoDooooooo

O000D00000000000 .. i 103
OO0 0000000 booboooooo

0000 0pDodoooo

O000D0000000000 e 108
D000 00000 oDooo

0000 Oopooooooo

Max selfdecomposable distributions and related processes .............. 119
OO0 0000000 ODOoobOoooooo

0000 oooooooo

O0D000000000000 .. 125
OO0 0000000000 ODoooooooo

0000 0DoOooooo

Limiting behavior of multi-dimensional diffusion process in stable Lévy envi-

TOTIIMENIE . oottt e e e e e e e 129
D000 O0oOOoooooo
00 00 0000000 ooooo

0000 0poooooo

Recurrence of diffusion process in Gaussian field environment ........... 136
O0 000 0000000 ogooao
000 0O oooooood
00 00 D000O000O ooooo

0000 opooooooo



