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Abstract

The family of sub-exponential distributions includes distributions
most important for applications, such as, the Weibull with decreasing
hazard  function, Log-normal, Log-logistic, Pareto, stable
distributions, distributions with regularly varying tails and some of
other heavy tailed distributions. This situation explains the interest
in study of the family of sub-exponential distributions by many
authors who have investigated various aspects of the family. In
particular question related to closure of the family under convolution
Is important for applications in the theory of stochastic processes.
Leslie (1989) constructed an example demonstrating that the
exponential family, generally speaking, is not closed under
convolution. We describe a subclass of sub-exponential family which
iIs closed with respect to convolution. Applications in stochastic
models of the population dynamics will also be discussed.

Tea and Coffee will be served




