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Abstract: Recently K. Sato constructed an infinitely divisible probability distri-
bution µ on R

d such thatµ is not selfdecomposable but every projection ofµ to a
lower dimensional space is selfdecomposable. LetLm(Rd), 1 ≤ m < ∞, be the
Urbanik-Sato type nested subclasses of the classL0(R

d) of all selfdecomposable dis-
tributions onR

d. In this paper, for each1 ≤ m < ∞, a probability distributionµ
with the following properties is constructed:µ belongs toLm−1(R

d) ∩ (Lm(Rd))c,

but every projection ofµ to a lowerk-dimensional space belongs toLm(Rk). It is also
shown that Sato’s example is not only “non-selfdecomposable” but also “non-semi-
selfdecomposable”.
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