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ALEXANDER LINDNER (TU MÜNCHEN)

For a bivariate Lévy process (ξ, η) consider the integral
∫
∞

0
e−ξt− dηt, which

appears as a stationary solution of certain generalised Ornstein-Uhlenbeck
processes. We characterise, in terms of the bivariate characteristic triplet,
when the above integral has atoms (provided it converges). We then turn
attention to sufficient conditions ensuring the absence of atoms of distributions
of the form

∫
∞

0
g(ξt) dt, where ξ is a one-dimensional Lévy process and g is

some deterministic function. The talk is based on joint work with Jean Bertoin
and Ross Maller.


