— fx) Gamma 7y 1 2}
I B Ee A

ey

& %

Condition of Generalized Gamma Distribution and
the Characteristic Function

Ik chan Kim

Summary

The exponential density is a special case of the generalized gamma distribution givenby b = 1,m= 1.

Let Xy, X, -

= Xp, be the positive, nondegenerate random variables, and the X's mutually independent. Then for

each X (”Xl)" has a lognormal distribution with the same parameter o, £Xi has a gamma distribution with the same parameter,
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Yo, b > 0 has a generalized gamma distribution with the same parameters b and a.
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