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There	is	no	general	analytic	solution	for	the	
form	of	p(x).		

There	are,	however	three	special	cases	which	
can	be	expressed	in	terms	of	elementary	
functions	as	can	be	seen	by	inspection	of	the	
characteristic	function:		

•  For	α	=	2	the	distribution	reduces	to	a	
Gaussian	distribution	with	variance	σ2	=	2c2	
and	mean	μ;	the	skewness	parameter	β	has	
no	effect.	

•  For	α	=	1	and	β	=	0	the	distribution	reduces	
to	a	Cauchy	distribution	with	scale	
parameter	c	and	shift	parameter	μ.	

•  For	α	=	1/2	and	β	=	1	the	distribution	
reduces	to	a	Lévy	distribution	with	scale	
parameter	c	and	shift	parameter	μ.	
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