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EVDOKIA XEKALAKI (Crete)

EXPRESSIONS FOR THE PROBABILITIES OF THE BIVARIATE
HERMITE DISTRIBUTION AND RELATED PROPERTIES

The univariate Hermite distribution with probability generating func-
tion (p.g.f.)

9(8) = exp{a,(s —1)+ay(s2—1)}, @1, a:=>0,

was introduced by Kemp and Kemp [3]. They showed that the probabili-

ties and the factorial moments can be expressed in terms of modified
univariate Hermite polynomials.

Generalizations of the distribution to the bivariate case have been

examined by Kemp [2] and Kemp and Papageorgiou [4]. One of the
versions considered has five parameters and the p.g.f.

g(s, 1) = exp {a;(8 —1)+ ay(s2 —1) + gy (t —1) + a4 (2 —1) + as(st —1)};
ai>O, 1 =1, ...,5.

No closed expression for the probabilities and the factorial moments
of this distribution has been given.

This paper defines the modified bivariate Hermite polynomials and
considers the problem of expressing the probabilities and the factorial
moments of the distribution in terms of them.

The univariate Hermite distribution is then characterized by the
conditional distribution of one random variable (r.v.) given another and
the regression of the second r.v. on the first. The characterization is ex-
tended to the bivariate case to characterize the five-parameter bivariate

Hermite distribution.
1. Introduction. It is well known that
exp{to—3}t*} = Y H,(a)t"/n!,

n=(Q



36 E. Xekalaki

where H,(x) are the univariate Hermite polynomials given by

[n/2]

—1)iplgn—2
M @) = D) ogrirg 30 Hol@) =1;

j=0

here [a] denotes the integer part of a.
Kemp and Kemp [3] defined the “modified” Hermite polynomials by

H:(m) =i¢"H, (i), »=0,1,2,..,

and hence
(2) exp{iz+ 317} = D Hy(a)t"n!.
n=0

The p.g.f. of the univariate Hermite distribution can be brought
to this form by a simple transformation on the parameters, i.e., for a,
= ab, a, = }a% a, b> 0, the p.g.f. becomes

9(s) = exp{— (ab+a%/2)}exp {abs + a%s2/2}
= exp{—(ab+a2/2)} ) H}(b) (as)"/n!,
n=0

which implies
P, = exp{—(ab+a2/2)}H,(b)a"/n!, n>=0.
Similarly,

poy = & Hf (a+b), +=0,1,2,...,

where u,, denotes the r-th factorial moment about the origin.

It is natural now to ask whether the known theory on bivariate
Hermite polynomials provides similar expressions for the probabilities
and the factorial moments of the bivariate Hermite distribution.

In the next section the question is answered in the affirmative.

In Section 3 a characterization of the univariate Hermite distribu-
tion is considered. In particular, the non-negative r.v. X is characterized
as Hermite when for another non-negative r.v. Y the distribution of
Y| X is binomial and the conditional expectation of X on Y satisfies
a certain condition. A characterization of the Poisson, binomial and
negative binomial distributions based on a similar argument has been
given by Korwar [5].

Section 4 deals with the problem of providing a characterization
for the five-parameter bivariate version following an analogous approach.
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2. Expressions for the probabilities and the factorial moments. The
bivariate Hermite polynomials are given by (see [1])

(3)
min(m,n)
(=bY (—m)y( —n) v 2
w2 m2 %) (7) - —
H,,(2,y) = a™¢ ? @1 ’Hm-f(ﬁ)ﬂ""(n)’

where H, (z) are the polynomials (1), 2, = 2(2+1) ... (z+r—1), 2 =1
and @,y are such that

 =axt+by, v=>bwtecy, ac—b>>0,abc>0.
Define now the modified bivariate Hermite polynomials by
H:n,'n (w7 y) = i—m—”H‘m.n(im7 ?’y)‘

Multiplying both sides of (3) by i~™ " and letting z—iz, y—>iy,
we can show that Hj, ,(x,y) relates to Hj(2). Thus

min(m,n)

(4) H:n,n(m’ y) = a™'2 gni2 2 bj( —(M))(gl)z(."—%)(j) (——) "'j(}/o )
ac)?j!

J=0

Consider now the p.g.f. of the bivariate Hermite distribution

(B)  9(s, 1) = exp{a,(8—1) + a(s2—1) + ag(t —1) + au(1* —1) + as(st —1)},
;=>0,i=1,...,b.
Let a, = albl, a; = éal’ ay = a’2b27 ay = %a2’ ag = Qgy G0y, a2>0
Qg by, b,

= 0. Then the p.g.f. (5) takes the form

9(s:%) = cexp{a,b,s+ Ja2s2} exp {a,b,t -+ haliz}exp {aost},

where ¢ = exp{—a,b, —%}a} —a,b, —3al—ag).
Using (2) we obtain

k
g(s,t) =¢ Z (bl)H* b, _1& ) gtk n+k

m,n,k m! n! k!
— AN \"(b) H* (b2) ao/“1a2)k m n
4] k=20 1»2}:; (m k)' (n kk)! k! (als) (a'2t)
_ U als) (azt)" " (a [ay@s)* (—m) ( —M)a)

X Hopjo(b1) Hyi(bs) -
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Then, from (4) it follows that

glo ) =0 3 D B (h, L0 (G

n!
m=0 n=0
where (h,1) is the solution to the system
h+aglja,a, =b,, 1+aghf/a,a, = b,.
Therefore, the corresponding joint probabilities are given by
Py = exp{—a,b,—1a} —azb,—}a;—a,},

ay ay _,
Pm,n=P00mWHm,n(h’ ), m,n>0,
where
_ by—aeby/a,a, _ by—aebi/a,a,

h =

2722 ) 2.2 2
1—ay/a;a; 1—ay/a;a,

Using a similar argument we obtain the following formula for the
(m, n)-factorial moment about the origin:
Bm,n) = a"lnagH;z,n(h'l‘an l+a,).

3. Characterization of the Univariate Hermite Distribution (U.H.D.).
THEOREM 1. Let X, Y be mnon-negative discrete r.v.’s with

6) P(Y=9|X=0) =(Z)p”9"”, 0<p<l, pt+tqg=1, y<wo.

Then
H,\(a+b)

+y, a”b>0,

iff X ~U.H.D.(ab/q, a?/2¢?).
Proof. The necessity follows immediately by substituting P(X = o)
~U.H.D.(4,, 4,) and P[Y =y | X = x] ~ binomial(x, p) in

E(X|Y =9y) = ) aP(X=0)P(Y=y|X=a)P(Y=y)

and making use of the identity

)=o) o)

Sufficiency. Assume that (6) and (7) hold. Then it is easily seen
that
q P(Y =y+1)

E(X|Y =9) = (@g+1) = ,
EIT=9) =@+ —Fg oy
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and hence, by (7), we have

ap H, ,(a-+Db)
P(Y =941 y+1 _
( y+1) q(y+1) H:(a+b) ( y)

= 0.

Therefore,

-1

o _ ap H} ,(a+b) 1
P<Y—~W—P<Y~°>n7 Hi(a+b) i+l

—P(Y = O)WIZ’I#H;(aer).

Summing both sides over y we obtain

P(Y=0) = exp{ —ap(a+b)/qg—a*p?/q?},
ie. Y ~1?1H.D.(ap"(q-|—b)/q, a?p?/2¢?).
But, if @,(t) denotes the p.g.f. of Z, we have

ap 2m2
eXp{— a+b)(t—1)4 2P
. (@+b)(t—1) 4 o

(= -1)| = @rl)= > Grixea() P = 2)

= Gx(pt+q).
Hence

Gx(t)= Gy %) = exp {i;— (t—1)+ —2%2; (tz—l)}v

le. X ~ U.H.D.(ab/q, az/2q?).

4. Characterization of the Bivariate Hermite Distribution (B.H.D.).
THEOREM 2. L x _

; = =(Y,,Y,) b - tive
discrete -random pectops with(Xu X,) and Y = (Y,, X,) be mon-negati

2
P(Y = Yyl X =2x) = ”(z:)pgtqfi—w,
i=1

0<p, <1, p;+¢; =1, y; <>, ¢ =1,2.
Then

H; e
E(Xl Y = Y) = ¥+ 2/1*+l,112(cl7 2)
®) Hy .y, (01, ¢,)

’

H, (€1, €a)
E(.Xz I Y = y) = y,+1 v1¥a+l
TR UH (0 0)

liye;>0,1=1,2, l,+1, <min(e, ¢),

iff X ~B.H.D.
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Proof. The necessity is straightforward.
For the sufficiency we observe that

9, P(Y, =941, Y, =y,)
E(X,| ¥ = y) = (y+1) 2= +
(X4 Yy 1 7 P(Y — y) Yx
and
. ¢ P(Y: =y, ¥, =9,+1)
EX,;|Y =y) =(y;+1) — +v,.
Then from (8) we obtain the system of equations
P1li/¢x ;1+1 v, (€15 C2)
PY, =y, +1, Y, =1, = P(Y =
o) (Y, =941, ¥, = 92 ] H:l 1y (17 ©2) Y),

P:ls/q. H yl y2+1(01’ )
PY, = Y, =y,+1) = P(Y =
(Y =91, Y2 =12 Yo+l 111 12 (€1,02) ( Y),

which implies

v -1 212—1
P(Y=y)=P(Y=0)”h1('L, ”h (Y15 9),
i=0 j=0

where h;(y,, ¥s), ¢ = 1, 2, is the right-hand side of the i-th equation of

system (9), i.e.,

(D1l /q)"r (Dl5/g.)"
Ya! Y,!

P(Y=y)=P(Y =0) Hy y,(15 €2).

This implies that
Gy(t) = exp{a,b,(s—1)+Lal(s2—1)+azb,(t—1)+ }a3(1*—1)+ ay(st —1)},
where a;,b; (1 =0,1,2; j =1, 2) satisfy
@y = P1li/¢s, @y = Pals/qs,
b, = ¢, +a4c,/a,a,, b, = ¢;+ayc,/a,a,,
exp{—a,b;—}a} —a,b,— }a; —a,}

Y1 2 -1
(P1 1/91 pz;/'qz) Hu1 ”2(01’ 02)} )
2.

V1-V2

Hence

Lh—q, ta—q;
Gy(t) =G (‘ )
X() Y P1 y _'Ps ’
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Le.,

X~

s P} e’ 20F P, i DiP. 20: PiDs
Hence the theorem is established.

B.H.D.(albl — aiq, gz a7  ayb, . az g, a0y G ay ),
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