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MONOTONICITY AND NON-MONOTONICITY OF DOMAINS OF
STOCHASTIC INTEGRAL OPERATORS

Ken-Iti Sato

Abstract: A Lévy process oiR¢ with distributiony, at timel is denoted by (*) =
(X", If the improper stochastic integrdl™ F(s)dx " of f with respect tax ()
is definable, its distribution is denoted fy (11). The class of all infinitely divisible dis-
tributionsy: onR¥ such thatb ¢ (1) is definable is denoted (@ ;). The clasD (),
its two extension®.(® ;) andD.,(P ;) (compensated and essential), and its restric-
tion DY (d ) (absolutely definable) are studied. It is shown that(® ;) is monotonic
with respect tof, which means thatfs| < | f1| impliesD.s(®y,) C D(®y,). Further,
DO(®) is monotonic with respect tg but neitherD(® ;) nor D.(®¢) is monotonic
with respect tof. Furthermore, there exigt, f; and fo such thatd < f, < fi,
w€ D(®y,), andu ¢ D(Py,). An explicit example for this is related to some proper-
ties of a class of martingale Lévy processes.
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