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Calculating of Two Classes of Infinite Integrals with Probabilistic Method

SHANG Jin-yao, ZHANG Xiao-min"
( Faculty of Science, Ningbo University, Ningbo 315211, China )

Abstract: In this paper, two classes of infinite integrals j‘:o P.(x)e”*7dx and J-OMQn(X)e’“z*ﬁ “7dx are put

forward and solved. The general expressions of the results are derived through recursion in combination with the

concept and properties concerning gamma distribution and normal distribution. The solutions proposed in this

paper provide the approximating method for calculation of the integrals that bear the unsolvable form of
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J'O f(x)e“"7dx or JO g(x)e Tdx.
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