Correction

In the article ‘Probability distribution of returns in the Heston model
with stochastic volatility’ by A Dragulescu and V M Yakovenko
published in Quantitative Finance 2 (6) 443-53 the x-axis of figure
2 was incorrectly labelled. The correct version is published here.

Probabilly density P (x)

Dow Jones data, 1982—2001 and 1990—2001
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