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Abstract

This paper studies on the properties of square processes of stable processes. Based on the proper-
ties of the classical symmetric stable processes, we prove that the square process of stable process
is also a stable process and we calculate the tail distribution of it; furthermore, we prove that the
quadratic variation of it tends to be a nonnegative stable process. Finally, we briefly introduce the
methods to estimate the parameters in the square processes of stable processes.
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