Brief Notes #8

Relationships between Mean and Variance of Normal and Lognormal
Distributions

If X ~N(my,ox?) ,then Y =e* ~LN(my,oy?)with mean value and variance

given by:
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Conversely, myand oy2are found from my and oy 2as follows:

my = 2In(my) —%In(cyz +my2)

o2 =-2In(my) +In(oy? +my?)



