A NOTE ON CHARACTERIZA

TIONS OF

MUL TIV ARIA

TE ST

ABLE DISTRIBUTIONS

TRUC T. NGUYEN

1

AND ALLAN R. SAMPSON

2

1

Department of Mathematics and Statistics, Bow ling Gre en State University,

Bow ling Gre en, OH 43403, U.S.A.

2

Department of Mathematics and Statistics, University of Pittsburgh,

Pittsburgh, P

A 15260, U.S.A.

(Received December 5, 1989; revised May 23, 1990)

Abstract. Several characterizations of multiv ariate stable distributions to-

gether with a characterization of multiv ariate normal distributions and multi-

variate stable distributions with Cauch y marginals are given. These are related

to some standard characterizations of Marcinkiewicz.

Key words and phrases: Multivariate stable distributions, Cauchy distribu-

tion, normal distribution, Marcinkiewicz theorem.