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h(x) = g(x)

(− , )

λ

ϕ(.) g (x) = ϕ (x)

H(.)

Φ(.) H (x) = Φ (x)

g(.)

H(.) w(x)

g(x) h(.)

fx(X)

fx (X) = g (x)H (w (x)) ,

−∞ < x <∞.

w (x) = λx

fx (X) = g (x)H (λx) ,

−∞ < x <∞.
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v

fλ ,λ ,v (x) = tv (x) Φ

(

λ x√
+λ x

)

,

−∞ < x <∞, λ ≥ ,

fλ,γ,v (x) = tv(x)Φ
(

λx+ γx
)

,

−∞ < x <∞,

fλ,n (x) = cn (λ)ϕ(x)Φ
n (λx) ,

cn (λ) =
(

∫ +∞
−∞ ϕ(x)Φn (λx) dx

)−
,

fλ ,λ (x) = cn,λ ,λ (λ)

×ϕ (x) Φn

(

λ x√
+λ x

)

,

−∞ < x, λ <∞, λ ≥ ,

fλ ,λ (x) = cn,λ ,λ (λ)

×ϕ (x) Φn

(

λ x√
+λ x

)

,

−∞ < x, λ <∞, λ ≥ ,

cn,λ ,λ (λ) =
(

∫ +∞
−∞ ϕ (x)

×Φn

(

λ x√
+λ x

))−
,

w(x)

w (x) = λx+ γx ,

g (x) = h (x) = φ (x) ,

w (x) = λx,

g (x) = ϕ (x) ,

H (x) = cn (λ) Φ
n (λx) ,

fλ,γ (x) = ϕ(x)Φ
(

λx+ γx
)

,

−∞ < x <∞,

fλ,n (x) = cn (λ)ϕ(x)Φ
n (λx) ,

cn (λ) =
(

∫ +∞
−∞ ϕ(x)Φn (λx) dx

)−
,

g (x) = h (x) = φ (x) w (x) = λ x√
( +λ x )

fλ ,λ (x) = ϕ (x) Φ

(

λ x√
+λ x

)

,

−∞ < x <∞, λ ≥ ,

λ = λ

n
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v

U

X Beta(v, )

U

X − v v γ

γ =

f (x) =
{

vϕ(x−µ
γσ

)Φ
(√

γ(x−µ)

σ

)

+( − v)ϕ
(

x−µ
σ

)

Φ
(

x−µ
σ

)}

.

κ =
∫ +∞
−∞ x f (x) dy < ∞.

α

f (x) =
(

+αx
+ακ

)

f (x)H (w (x)) ,

−∞ < x <∞α ≥ ,

b a

fλ ,λ (x) = e−|x|Φ

(

λ x√
+λ x

)

,

−∞ < x, λ <∞, λ ≥ .

X = µ+
Z√
U
.

U µ

v h (u|v) H (u|v)

Z U

σ

ZS̃N( , σ , λ) λ

X U

X|uS̃N(µ, u− σ , λ),

f (x) =
∫∞

Φ
(√

uλ(x−µ)
σ

)

×φ(
√
u(x−µ)

σ
)dH (u|v) .

X λ =

f (x) =

∫ ∞
φ

(√
u (x− µ)

σ

)

dH (u|v).

U

v X v

v
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fλ (x) = π+ tan− (λ)ϕ (x) Φ (λ |x|) ,

−∞ < x, λ < +∞,

a

b

a = b

fa,b (x) = [Φ (x)]a−

×[ − Φ(x)]b− / B (a, b) ,

fγ (x) = γ+
γ

ϕ
(

xγ−sign(x)
)

,

γ > ,

fp (x) = h (x) p[H (x)],

p

ρ =

fα,a,b (x) = Cxα− exp
(

−ax − bx
)

,

x > , a > , −∞ < b < +∞.

C =

∫

xα− exp
(

−ax − bx
)

,
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(n = )

(− , )
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H(.) g(.) w(.)

λx

λx

λx −t

λx

λx

λx

λx

λx t−

λx

λx

λx

∗ λx

λx

λx

λx

cn (λ) Φn (.) λx

λ x√
+λ x

λx+ γx

λ x+λ x√
+λ x

λ x√
+λ x

λx+ γx

cn,v (λ) Φn (.) λx

λ x+λ x√
+λ x

λ x√
+λ x

U

U

χ(n), (n > )

χ( )

Beta(v, )

vI (γ) + ( − v)I ( )
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[Φ(.)]a− [ −Φ(.)]b−

B(a,b)

[Φ(.)]a− [ −Φ(.)] a−

B(a, a )

f (x) =
γ+

γ

ϕ(xγ−sign(x))

Cxα− exp
(

−ax − bx
)

π+ tan− (λ)ϕ (x) Φ (λ |x|)

π+ tan− (λ )ϕ (x) Φ (λ x) Φ (λ |x|)

∗∗ ∗

− −

− †

†

‡

‡

◦

◦

: ∗∗ : ∗

: †

: ‡

: ◦
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∗∗ ∗

µ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

σ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

± ± ± ± ± ± ±

µ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

σ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

(± ) (± ) (± ) (± ) (± ) (± ) (± )

µ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

σ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

− − λ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

µ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

σ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

− λ

(± ) (± ) (± ) (± ) (± ) (± ) (± )

(± ) (± ) (± ) (± ) (± ) (± ) (± )

: ∗∗ : ∗
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fλ ,λ ,ρ (x) =
π

cos−

(

−(ρ+λ λ )√
+λ

√
+λ

)

+cos−

(

−(ρ−λ λ )√
+λ

√
+λ

)

+ tan− (λ )

×ϕ (x) Φ (λ x, λ |x| , ρ) , −∞ < x, λ , λ < +∞

fλ ,λ (x) =
π+ tan− (λ )ϕ (x) Φ (λ x) Φ (λ |x|) ,

−∞ < x, λ , λ < +∞.
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