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Rappel de la définition de quelques lois

Loi Gamma : Y ~ G(a, 3)
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E(Y) =a/8, var(Y) = a/B%, Mode=(a — 1)/
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Loi Inverse Gamma : V ~ ZG(«q, f)
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E(V) = 8/(a = 1), var(V) = 82/[(a — 1)*(a — 2)], Mode=p/(a + 1)
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Loi Student : T ~ T (k,0,7?)
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E(T) =10, var(T) = k/(k —2) si k > 2, Mode=60

Loi Student multivariée : X ~ 7,(k,6,%)
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Si X ~ Tp(k,0,%), (X —0)Z=(X —0) ~ F(p,k)

Loi Beta : Y ~ Be(a, )
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E(Y)=a/(a+B), var(Y) = af/[(a+ B)*(a+ B+ 1)], Mode=(a — 1) /(o + 3 — 2)
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Loi de Cauchy : Y ~ C(u,a)
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IE(Y) non définie, var(Y') non définie, Mode=p



