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A Survey on Simulating Stable Random
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Extended Abstract. In general case, Chambers et al. (1976) introduced
the following algorithm for simulating any stable random variables X ~
S(a, B,7,0) with four parameters. They use a nonlinear transformation of
two independent uniform random. variables for simulating an stable random
variable.

1. Generate two independent uniform random variables and transform

them to random variable:}" uniformly distributed on (-3, 5), and an

independent exponential random variable W with mean 1.

2. Compute
4y stV ter)) {cos{v—;vV(vm)}} s
(cosV)a
Z = ,
T ZW cosV
727{(2 +ﬁV)tanV—ﬁlog272,+m/} a=1

1
where ¢ = arctan(StanZ¥)/a and ¢y = (14 5% tan? Z2)** .

3. Take
VY7 + 0 a#1

72+%Bvlog7+5 a=1
Then X ~ S(a, B,7,9).
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It seems, simulating stable random variables is straightforward. However,
there are a few numerical and computational complexity for some parameter
values and some inaccuracies in the produced simulation codes.

In this paper, we highlight some of errors, miss understanding and incom-
plete results in the highly referred articles and monographs about simulation
of stable random numbers. We clarify them, and introduce correct versions
of each simulation procedure of stable random variables in the mentioned
articles and monographs.
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