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On some expansions of stable distribution functions

By HaraLp BERGSTROM

1. Introduction

The function ¢ ** for any fixed value « in the interval 0 <o« <1 admits a

unique representation.

o0

(1) e =[G, da, 0<t<oo
0

where @, (z) is a stable d.f. (distribution function) with &, (0)=0.2 P. Hum-
BERT? has formally given the expansion

2 )¢ I'(ek+1)
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for 0 <<a <C1, £ <0, which has later been rigorously proved by H. PorLarp.?
From (1) follows that G, (x) has the characteristic function

yq (t) = 71t (cos ?529? — ¢ Sin ?2_“ sgn t)

(sgn: read signum). Now owing to P. Livy? the characteristic function of a
stable d.f., when suitably normalized can be written in the form.

(3) Vap (t) — e—]t [%(cos B—i slnﬂsgnt)’

where
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