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In general |[edit]

X /dy
Y /d;

o If X ~ xﬁl andY ~ xﬁz (Chi squared distribution) are independent, then ~ F(dy,ds)

a1 X

e If X ~ I'(ak, Br) (Gamma distribution) are independent, then 2L F(2ay,2a3)
a1 82 X

do X

« If X ~ Beta(d,/2,d2/2) (Beta distribution) then ——
(di/2,d2/2) ( ) 41— X)

~ F(d1, dg)

dy X /dy
1+ d1X/d3

« Equivalently, if X ~ F(dy,ds), then ~ Beta(d/2,d3/2).

o If X ~ F(dy,ds), then j—lX has a beta prime distribution: %X ~f (%1, %2)
2 2

e If X ~ F(dy,dy)thenY = lim d; X has the chi-squared distribution xﬁl

ds—00

dy

T2(dy,dy + dy — 1).
dl(dl —I—dz—l} (1 ! 2 )

« F(dy, dg) is equivalent to the scaled Hotelling's T-squared distribution

o If X ~ F(dl,dg) then X1 ~ F(dg,dl).
e If X ~ %,y — Student's t-distribution — then:
X? ~F(1,n)
X% ~F(n,1)
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