JUREK-VERVAAT REPRESENTATION

This mathematical term was coined in the monograph Mathematical Me-
thods for Financial Markets by Monique Jeanblanc, Marc Yor and Marc
Chesney, Springer Verlag, 2009 , Proposition 11.1.2.3 on page 597.

The representation in question says the following:

A random variable X is selfdecomposable (or Lévy class L) iff

X = / e 'dY (t), and Y is a Lévy process with Ellog(1+||Y (1)|])] < oc;
0
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