
Useful facts about lognormal distribution

Density of lognormal LN(µ, σ2):

fLN(µ,σ2)(x) =
1√

2πσx
e−

(ln x−µ)2

2σ2 (1)

CDF LN(µ, σ2):∫ z

0

1

x
√

2πσ2
exp

[
−(lnx− µ)2)

2σ2

]
dx = Φ

(
ln z − µ

σ

)
(2)

Expectation of lognormal LN(m,σ2):∫ ∞
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Variance LN(µ, σ2):∫ ∞
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Higher order moments:
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Incomplete higher order moments:∫ z
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Lorenz curve at point q ∈ [0, 1]:
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Estimate of σ from the Lorenz curve:

σ = Φ−1(q)− Φ−1(L(q)) (8)

Gini coefficient:
Gini = 2Φ(σ/

√
2)− 1 (9)
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