
Answer on Question #82167 – Math – Statistics and Probability 

Question 

Given the mean and variance of a compound lognormal distribution how do I back transform 

the lognormal values to get the mean and variance  
Solution 

If we denote the mean and the variance of a log-normal distribution by 𝜇 and 𝜎 and the mean 

and the variance of the corresponding normal distribution by 𝑚 and 𝑣, then this two sets of 

parameters are related as 
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Answer: 𝑚 = 𝑒𝜇+
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