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4-10.2 Gamma Distribution
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flx) = T" forx =0 (4-20)
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A>=0andr = 0.
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Figure 4-26 Gamma probability density functions =
for selected values of A and r. =
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n=Ex) = El"(l +é) and of = F(x) = ::‘.31“(1 +%)_ az[r(1 +é)]
(4-24)
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4-12 LOGNORMAL DISTRIBUTION
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Fix) = P[X = x] = Plexp(W) = x] = P[W = In(x)]
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Let W have a normal distribution mean 6 and variance w?; then X = exp( W) is a log- 5
normal random variable with probability density function =

1
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The mean and variance of X are =
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