Mathematical Techniques in Finance, Solution of Exercise B.22, ©2003 Ales Cerny 1

B.22 The density of x?(n) distribution can be found, for example, in Mood et

al. (1974); it reads
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On comparing it with the gamma density,
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we observe that x?(n) is equal to the gamma distribution with o = n/2 and

B=1/2.



