Gamma Distribution:
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cdf:  
No simple explicit expression.

Mean = 
[image: image2.wmf]αβ

      Variance =
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likelihood = 
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  loglikelihood =
[image: image5.wmf]}
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Special cases include:


(i) Exponential distribution (
[image: image6.wmf]α

= 1).

(ii) Chi-squared distribution with k degrees of freedom (
[image: image7.wmf]2
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