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Abstract: In this paper we derive closed-form solutions for the curingedistribution
function and the average value-at-risk for five subclast#sednfinitely divisible dis-
tributions: classical tempered stable distribution, KRaehev distribution, modified
tempered stable distribution, normal tempered stableiliigion, and rapidly decreas-
ing tempered stable distribution. We present empiricad@vce using the daily per-
formance of the S&P 500 for the period January 2, 1997 thraegtember 29, 2006.
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