Normal Distribution

Density: f(x)= \/_ exp{—l(x_ﬂj }
o (o2

E[x]=x, V[x]=0c? CV[x] _;

Lognormal Distribution

Density: f(x)= \/_ e { ('09X ,uj }
o O
E[log x]=x, V[log x]=0?, CV[log X]:E
Y7,

2

E[X] :exp[/ﬁ%} V[x] :exp(2y+02)[exp(02)_l]
CV[x]=,Jexp(o?) -1

Gamma Distribution

X! X
Density: f(x)= . exp(——),
I'(a)s S
Parameters: a=shape, s=scale

E[x]=as, V[x]=as’, CV[X]:\E

J?f(x) dx =1

J:f(x) dx =1



