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Abstract: In this paper, we introduce a technique to produce a new yaafitem-
pered stable distributions. We call this fam#gymmetrically tempered stable dis-
tributions. We provide two examples of this family named asymmetiycalassical
modified tempered stable (ACMTS) and asymmetrically modiiilassical tempered
stable (AMCTS) distributions. Since the tempered stald&ridutions are infinitely di-
visible, Lévy processes can be induced by the ACMTS and AM@i$&ibutions. The
properties of these distributions will be discussed aloith e advantages in apply-
ing them to financial modeling. Furthermore, we develop egndial Lévy models for
them. To demonstrate the advantages of the exponential AEWTS and AMCTS
models, we estimate parameters for tliePH00 Index.
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