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Scale Distribution

Definition
“A parametric distribution is a scale distribution if, when a random variable from

that set of distributions is multiplied by a positive constant, the resulting random
variable is also in that set of distributions”.
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Finite Mixture Distribution

Definition

- X} with associated marginal distribution

Consider a set of random variables {X,,X,, -

"

,F. }. The random variable Y is a k-point mixture of the random

functions {F. ,F ,--

X} if its CDF is given by

variables {X,X,,

(1)

Fr(y) = a1 Fx, (¥) + axFx,(y) + - + a Fx, (¥)

1.

where all a; > 0and a; + a; + -+ a;
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