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see self-decomposable distribution Hellinger—Stone formula 182

stable 55 Helly’s selection theorem 376



408
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composition with CBF 176
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Pick matrix 108
portmanteau theorem 375
positive definite function 35
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potential 64, 97, 257
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stable 55
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self-adjoint operator
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order 188
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algebraic 35
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generator 200, 380
hypercontractive 241
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special Bernstein function 159, 164
cone structure 171
conjugate Lévy triplet 161-162
conjugate pair 159
counterexample 169-170
definition 159
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stability 171
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spectral theorem 183, 189
Stieltjes function 16
CBF -8 80
and string 273
cone structure 17
definition 16
extremal representation 18
log-convexity of § 99
negative of 82-83
primitive 97
relation with CBF 93, 96, 99
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stability 17, 94, 120
Stieltjes inversion formula 75
Stieltjes transform
see Stieltjes function
generalized 20, 116
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and Stieltjes function 273
characteristic function 274
definition 268
dual 284
length 268
subordinate generator 203
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domain 208, 219, 227-230
functional calculus 222
limits 230
moment inequality 209
operator core 204
Phillips’ formula 205
spectrum 211
subordinate process 65,211, 244
killed 245
subordinate Brownian motion 91, 135
216
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definition 203
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definition 109, 114
extremal representation 114, 123
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Thorin measure 111
Thorin representation 111, 114, 122
transformation of BF
compositions 142, 143
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definition 132
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Lévy triplet of 136
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overview 134,136
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PBF 155,156
transition function 49, 378

vague convergence 374
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