ON GEOMETRIC-ST

ABLE LA

WS, A RELA

TED PROPERTY

OF ST

ABLE PROCESSES, AND ST

ABLE DENSITIES

OF EXPONENT ONE

B. RAMACHANDRAN

Indian Statistical Institute, Delhi Centre, New Delhi-16, India

(Received November 8, 1995; revised May 13, 1996)

Abstract. Klebanov et al. (1985, Theory Prob ab. Appl., 29, 791{794) in-

tro duced a class of probability laws termed by them \geometrically-in�nitely-

divisible" laws, and studied in detail the sub-class of \geometrically-strictly-

stable" laws. In Section 2 of the present pap er, the larger sub-class of \geo-

metric-stable" laws is (de�ned and) studied. In Section 3, a characterization

of stable pro cesses involving (sto chastic integrals and) geometric-stable laws

is presented. In Section 4, the asymptotic b ehaviour of stable densities of ex-

p onent one (and j� j < 1) is studied using only real analysis metho ds. In an

App endix, \geometric domains of attraction" to geometric-stable laws are in-

vestigated, motivated by the work of Mohan et al. (1993, Sankhy� a Ser. A, 55,

171{179).

Key words and phrases : Stable laws and pro cesses, geometric-stable laws, ge-

ometric domains of attraction.