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Alltsa :
InG(t) = —/0 r(s)ds

dvs )
G(t) — e Jo r(s)ds'

Exempel: T ~ exp(\) < r(t) = A.
Exempel: T ~ likf(0,1) =

H(t) = :;((?) _ l%t £ € (0,1).

Krafigt dldrande.
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Exempel: L&t

6 = e £ 20

En s.k. tungsvansad férdelning.
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Exempel: L&t
1
G(t)= ——,t2>0

En s.k. tungsvansad férdelning.

Foryngring.
Exempel: L&t r(t) = t, t > 0. D& blir

142

G(t) = e_IOtSdS = e_2

(Ganska likt normalférd betingad p& att vara stdrre @n 0.)
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