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STUDY ON TWO-VARIATE GAMMA DISTRIBUTION AND
ITS ENGINEERING APPLICATION (3)

Numerical Table of Two-Variate Exponential Distribution

By Masashi NAGAO and Mutsumi KADOYA

Synopsis

By using the theory of two-variate exponential distribution, the conditional probability func-
tion, f (%3] x,), of %, for a fixed value, x,, is given as follows:

1 x x 2 X, %
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in which ¢, and ¢, are scale parameters; p is correlation parameter; and I (z) means the modified
Bessel function of the O degree. Then, using the standardized variables §=x;/0, and y=x,/0,,
the conditional cumulative distribution function, F (7 |£), for a fixed value of ¢ is defined by the
following.

Farl9)=(f r180dn= 1—exp (=2 exp (—2)- L(B2-7e7)dn
In this table, the value of 7 has been shown for F (3|£)=0.001(0.001)0.01(0.01)0.20(0.05)0.80(0.01)
0.99(0.001)0.999, £=0(0.25)3.00(0.5)5(1)10(2)18 and p=0.1 (0.1)0.9. In it, for example, the numeri-
cal values 0.1234 —1 m=ans 0.1234 x 10,
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