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The following sections are a start on organizing the references by topic, it is
far from complete. Starting on page 6 there is an extensive list of papers on sta-
ble distributions. Some of the papers there do not refer to stable distributions.
Someday I may have the time to edit those out, but for now please ignore those
references. Part of this list was originally provided by Gena Samorodnitsky.

I am interested in adding more references that you may have. Please e-
mail corrections and additions to the above address, ideally in BibTeX form.
(Additions of more than a few references must be in BibTeX form.)
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1 Univariate stable distributions

1.1 General references

Zolotarev (1986b), Uchaikin and Zolotarev (1999), Samorodnitsky and Taqqu
(1994b), Nikias and Shao (1995), Ibragimov and Linnik (1971)

1.2 Estimation, diagnostics, assessing fit, hypothesis test-
ing

Nolan (2001a), Kogon and Williams (1998), McCulloch (1986), Nikias and Shao
(1995), Tsihrintzis and Nikias (1996) Nolan (1998b), Nolan (1999b), Ojeda
(2001), Beaulieu (2005), Dufour (2005), Garcia et al. (2004),

Estimation of concentration data Benson et al. (2001), Rishmawi (2005)

1.3 Computations of stable densities, cdf, etc.

Worsdale (1975), Panton (1992), Nolan (1997), Nolan (1999a), Robinson (2003a),
Robinson (2003b), Robinson (2003c), Matsui and Takemura (2004), Matsui
(2005).

2 Application areas

2.1 Economics, Finance, Value at Risk, Real Estate

Rachev and Mittnik (2000), Mandelbrot (1960), Mandelbrot (1961), Mandel-
brot (1963b), Fama (1965), Fama and Roll (1968), Young and Graff (1995),
Graff et al. (1997), Brown (2000), Brown (2004), Brown (2005), Rachev (2003),
Khindanova et al. (2001), McCulloch (1996a), McCulloch (1997), Bidarkota and
McCulloch (1998), Peters (1994), Walter (1999), Belkacem et al. (2000), Baster-
field et al. (2003), Basterfield et al. (2005a), Basterfield et al. (2005b), Haas M.
(2005), Ibragimov (2005), Lombardi (2005), Ortobelli (2005), Weron (2005)

2.2 Engineering

Nikias and Shao (1995), Kuruoglu (1998), Banerjee et al. (1999), Kidmose
(2001), Kidmose (2002), Der (2003), Achim et al. (2002), Achim et al. (2003),
Lowen and Teich (1990), Ma and Nikias (1995), Pierce (1996), Pierce (1997),
Tsakalides and Nikias (1995), Kuruoglu (1998), Kapoor et al. (1999), Beran
et al. (1995),Gonzalez et al. (1997), Arce (2005), Keshner (1982), Lowen and Te-
ich (1990), Tsihrintzis and Nikias (1996), Ma and Nikias (1995), Tsakalides and
Nikias (1995), Kuruoglu and Zerubia (2002), Kuruoglu and Zerubia (2004),Ku-
ruoglu and Fitzgerald (1998), Kuruoglu et al. (1998), Kuruoglu et al. (1997),
Kuruoglu et al. (1998)
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2.3 Computer science

Indyk (2000), Cormode et al. (2002), Cormode (2003), Cormode and Muthukr-
ishnan (2003), Cormode et al. (2002), Harchol-Balter et al. (1998), Harchol-
Balter (1999), Gomes and Selman (1999), Gilbert et al. (2002),

2.4 Network modeling

Erramilli et al. (1996), Leland et al. (1994), Parulekar and Makowski (1996),
Paxson and Floyd (1994), Willinger et al. (1997), Ilow et al. (1998). Souryal
et al. (2003)

2.5 Physics and astronomy

Montroll and Bendler (1984), Montroll and Shlesinger (1982), Metzler and
Klafter (2000), Liu and Chen (1994), Williams and Watts (1970), Strobl (1997),
Boldyrev and Gwinn (2003), Bendler (1984), Freeman and Chisham (2004),
Metzler and Klafter (2002), Kohlrausch (1847), Csörgő et al. (2004), Anderssen
et al. (2004)

2.6 Survival analysis, fraility, reliability

Hougaard (1986), Wassell et al. (1999), Dey and Ravishanker (2000), Dey et al.
(1999), Mallick and Ravishankaer (2004), Gaver et al. (2004)

2.7 Miscellaneous: rainfall, reliability, extreme values, ge-
ology, fractional diffusions

Modeling rainfall: Menabde and Sivapalan (2000). Reliability testing: Gaver
et al. (2004). Extreme values: Fougéres et al. (2005). Geology: Marcus (1970),
Li and Mustard (2000), Li and Mustard (2005), Rishmawi (2005). Geophysics:
Zaliapin et al. (2005) Fractional diffusion equations: Gorenflo and Mainardi
(1998), Mainardi et al. (2001) Earthquake modelling: Lavallée and Archuleta
(2003), Climatology: Lavallée and Beltrami (2004)

3 Multivariate stable distributions

3.1 General references

Samorodnitsky and Taqqu (1994b), overview Nolan (1998a)

3.2 Estimation

Rachev and Xin (1993), Cheng and Rachev (1995), Nolan et al. (2001), Nolan
and Panorska (1997), Pivato and Seco (2003)
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3.3 Computations of multivariate stable densities, cdf, sim-
ulation, etc.

Nolan and Rajput (1995), Abdul-Hamid (1996), Abdul-Hamid and Nolan (1998),
Nolan (2005c), Nolan (2005d).

For simulation, see Modarres and Nolan (1994) for discrete spectral mea-
sures. Can also simulate radially symmetric and isotropic using sub-Gaussianity,
this is used in Nolan (2005d). Sub-stable vectors can be simulated in the same
way. And sums of any of the above are stable.

3.4 Dependence measures

Chapter 4 of Samorodnitsky and Taqqu (1994b), summary and proposed mea-
sures in Nolan (2001b), Boland et al. (2000), Levy (2005), Samorodnitsky and
Taqqu (1993)

3.5 Approximation and metrics

Byczkowski et al. (1993), Rachev (1991), Nolan (2005b)

4 Regression, time series, etc.

4.1 Regression

McCulloch (1998a), Ojeda (2001), LePage et al. (1998), LePage and Podgórski
(1996), Kurz-Kim et al. (2005), Paulauskas and Rachev (2003), Blattberg and
Sargent (1971),

4.2 Time series

See Part II of Adler et al. (1998), Calder (1998), Qiou and Ravishanker (1998),
Nolan and Ravishanker (2005)

5 Stable processes

5.1 General references

Samorodnitsky and Taqqu (1994b), Janicki and Weron (1994)

5.2 Stochastic integrals and series

Samorodnitsky and Taqqu (1994b), Rosiński (1995), Kwapień and Woyczyński
(1992), Rosiński (1990b), Rosinski (1992), Rosiński (1995), Samorodnitsky and
Taqqu (1990c), Al-Khach (1997)
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5.3 Path properties

Rosiński (1986), Rosiński (1989), Nolan (1989a), Nolan (1989b), Cambanis et al.
(1990), Nolan (1991), Rosiński et al. (1991), Rosiński and Samorodnitsky (1993),
Samorodnitsky (1988), Samorodnitsky (1993b), Adler (1990)
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processus strictement α-stable [Sobolev spaces and regularity of local times
of a strictly α-stable process]. C. R. Acad. Sci. Paris Sér. I Math. 324 (4),
447–452.

Alam, K. and K. Saxena (1982). Positive dependence in multivariate distribu-
tions. Comm. Statist. A10, 1183–1186.

7



Albin, J. (1992). On the general law of iterated logarithm with application
to selfsimilar processes and to Gaussian processes in Rn and Hilbert space.
Stoch. Proc. and their Appl. 41, 1–31.

Anantharam, V. (1995). On the sojourn time of sessions at an ATM buffer with
long-range dependent input traffic. Preprint.

Anderson, P. L. and M. M. Meerschaert (1997). Periodic moving averages of
random variables with regularly varying tails. Ann. Statist. 25 (2), 771–785.

Anderson, T. W. (1971). The Statistical Analyis of Time Series. Wiley and
Sons.

Anderssen, R. S., S. A. Husain, and R. J. Loy (2004, August). The Kohlrausch
function: properties and applications. Australian New Zealand Industrial and
Applied Mathematics Journal 45 (E), C800–C816.

Andrews, S. (1986). Flicker noise: parameter estimation and data analysis.
Master’s thesis, Cornell University. Masters thesis.

Anorina, L. (1979a). A class of operator-stable distributions. Limit theorems,
random processes and their applications 230, 22–35. In Russian.

Anorina, L. (1979b). Some properties of operator-stable distributions. Dokl.
Akad. Nauk UzSSR (12), 3–5. In Russian.

Anorina, L. (1982). A property of operator-stable distributions. Limit theorems
for random processes and related problems (190), 15–27. In Russian.

Anorina, L. (1983). Domains of attraction of component-wise stable distribu-
tions. Izv. Akad. Nauk UzSSR Ser. Fiz.-Mat. Nauk (1), 9–14. In Russian.

Antoniadis, A., A. Feuerverger, and P. Goncalves (2004, June). Wavelet
based estimation for univariate stable laws. Preprint: online at http://www-
lmc.imag.fr/lmc-sms/Anestis.Antoniadis/publis/paulo.pdf.
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Belyaev, K. (1961). Continuity and Hölder’s conditions for sample functions
of stationary gaussian processes. In Proceedings 4th Berkeley Sympos. Math.
Statist. and Prob., pp. 23–33. University of California Press. Volume 2.
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Cambanis, S., J. Rosiński, and W. Woyczynski (1985). Convergence of quadratic
forms in p-stable random variables and θp-radonifying operators. Ann.
Prob. 13, 885–897.

Cambanis, S., G. Samorodnitsky, and M. Taqqu (Eds.) (1991). Stable Processes
and Related Topics, Volume 25 of Progress in Probability. Boston: Birkhäuser.
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Csörgő, S., L. Horváth, and D. M. Mason (1986). What portion of the sample
makes a partial sum asymptotically stable or normal? Probab. Theory Relat.
Fields 72 (1), 1–16.
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Klüppelberg, C. and T. Mikosch (1992b). Some limit theory for the normalized
periodogram of p-stable moving average processes. Stochastic Processes and
Their Applications 47, 323–344.

Klüppelberg, C. and T. Mikosch (1993). Spectral estimates and stable processes.
Stochastic Processes and Their Applications 47, 323–344.
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Pólya, G. (1923). Herleitung des Gauss’schen Fehlergesetzes aus einer Funk-
tionalgleichung. Math. Zeit. 18, 96–108.

Praetz, P. (1972). The distribution of share price changes. Journal of Busi-
ness 45, 49–55.

Press, S. J. (1972a). Applied Multivariate Analysis. New York: Holt, Rinehart
and Winston.

Press, S. J. (1972b). Estimation in univariate and multivariate stable distribu-
tions. JASA 67, 842–846.

Priestley, M. B. (1981). Spectral Analysis and Time Series, Volume I and II.
New York: Academic Press.

Prokhorov, Y. (1959). An extremal problem in probability theory. Theory of
Probability and Its Applications 4, 201–204.

69



Prudnikov, A. P., Y. A. Brychkov, and O. I. Marichev (1990). Integrals and
Series, Volume 3. New York: Gordon and Breach Science Publishers. Trans-
lation from the original 1986 Russian edition.

Qiou, Z. and N. Ravishanker (1998). Bayesian inference for time series with
stable innovations. J. Times Series Analysis 19, 235–249.

Rachev, S. and G. Samorodnitsky (1993). Option pricing formulae for spec-
ulative prices modelled by subordinated stochastic processes. Serdica 19,
175–190.

Rachev, S. and G. Samorodnitsky (1994). Geometric stable distributions in
banach spaces. J. Theoretical Probability 7, 351–374.

Rachev, S. and G. Samorodnitsky (1995). Limit laws for a stochastic process
and random recursion arising in probabilistic modelling. Advances in Applied
Probability 27, 185–202.

Rachev, S. J., J. R. Kim, and S. Mittnik (1997). Econometric modelling in the
presence of heavy-tailed innovations. Comm. in Stat.- Stochastic Models 13,
841–886.

Rachev, S. T. (1991). Probability metrics and the stability of stochastic models.
New York: Wiley.

Rachev, S. T. (2003). Handbook of Heavy Tailed Distributions in Finance. Am-
sterdam: Elsevier.

Rachev, S. T. and S. Mittnik (2000). Stable Paretian Models in Finance. New
York, NY: Wiley.

Rachev, S. T., E. Schwartz, and I. Khindanova (2003). Handbook of Heavy Tailed
Distributions in Finance, Chapter Stable modeling of market and credit value
at risk, pp. 249–328. Elsevier/North-Holland.

Rachev, S. T. and H. Xin (1993). Test for association of random variables in the
domain of attraction of multivariate stable law. Probab. Math. Statist. 14 (1),
125–141.

Rajagopal, A., K. Ngai, R. Rendell, and S. Teitler (1983). Nonexponential decay
in relaxation phenomena. J. Stat. Phys. 30, 285–292.

Rajput, B. (1972). Gaussian measures on Lp spaces, 1 ≤ p ≤ ∞. Journal of
Multivariate Analysis 2, 382–403.

Rajput, B. (1997). An estimate of the semi-stable measure of small balls in
banach space. In Lecture Notes in Pure and Applied Mathematics, Volume
186, pp. 171–178. Riverside, CA: Marcel Dekker.

Rajput, B., D. Louie, and A. Tortrat (1981). Une loi zéro-un pour une class de
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