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1. INTRODUCTION

In 1964, Lukacs and Laha defined the matrix variate gamma (MG) distribution. In mul-
tivariate statistical analysis, the MG distribution has been the subject of considerable interest,
study, and applications for many years. For example, the Wishart distribution, which is the
distribution of the sample variance covariance matrix when sampling from a multivariate nor-
mal distribution, is a special case of the MG distribution. Applications of the MG distribution
have included: damping modeling (Adhikari [1]); models for stochastic upscaling for inelas-
tic material behavior from limited experimental data (Das and Ghanem [7], [8]); models for
fusion yield [15]; models for uncertainty quantification (Pascual and Adhikari [31]); charac-
terizing the distribution of anisotropic micro-structural environments with diffusion-weighted
imaging (Scherrer et al. [32]); models for magnetic tractography (Chamberland et al. [4]);
models for diffusion compartment imaging (Scherrer et al. [33]); models for image classification
(Luo et al. [24]); models for accurate signal reconstruction (Jian et al. [22], Bates et al. [3]).
Two recent applications of the Wishart distribution can be found in Arashi et al. [2] and
Ferreira et al. [13].

However, generalizations of the MG distribution have been neglected and there is no
account on this matter in the literature. The only extension that we are aware of is the
inverted matrix variate gamma distribution due to Iranmanesh et al. [17]: if X has the MG
distribution then X ~! has the inverted matrix variate gamma distribution. A generalization
of the MG distribution must contain the MG distribution as a particular case. See also
Iranmanesh et al. [18] and references there in for more details.

The goal of this paper is to give the first generalization to the MG distribution, where
its kernel includes zonal polynomials (Takemura [34]). The generalization proposed has two
shape parameters. One of the shape parameters acts on the determinant of the data while
the other acts on the trace of the data. The MG distribution has only one shape parameter
acting on the determinant of the data. The proposed generalization can be more flexible for
data modeling:

i) if both trace and determinant are significant (that is, the empirical distribution
of the data has significant patterns involving both the trace and determinant);

ii) if trace is significant but determinant is not (that is, the empirical distribution of
the data has significant patterns involving only the trace);

iii) if trace is more significant than determinant is (that is, the empirical distribution
of the data has more significant patterns involving the trace).

For our purpose, we first provide the reader with some preliminary definitions and
lemmas. Most of the following definitions and results can be found in Gupta and Nagar [14],
Muirhead [27], and Mathai [26].
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2.  PRELIMINARIES

In this section we state certain well known definitions and results. These results will
be used in subsequent sections.

Let A = (a;j) be a p x p matrix. Then, A’ denotes the transpose of A; tr(A) = a1 +
o+ app; etr(A) = exp (tr(A)); det(A) = determinant of A; norm of A = ||A|| = maximum
of absolute values of eigenvalues of the matrix A; A/2 denotes a symmetric positive definite
square root of A; A > 0 means that A is symmetric positive definite and 0 < A < I, means
that the matrices A and I, — A are symmetric positive definite. The multivariate gamma
function which is frequently used in multivariate statistical analysis is defined by

I(a) = / etr(—X) det(X)*®t1)/2 gx
X>0

p .
(2.1) _ pr-)/4 gr<a_ = 1), Re(a) > 2= 1.

Let C (X)) be the zonal polynomial of p X p complex symmetric matrix X corresponding
to the ordered partition x = (ki, ..., kp) , k1 > - >k, >0, ky + .-+ kp, = k and >, denotes
summation over all partitions x of k. The generalized hypergeometric coefficient (a), used
above is defined by
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Lemma 2.1. Let Z be a complex symmetric p X p matrix with Re(Z) > 0, and let Y
be a symmetric p X p matrix. Then, for Re(a) > (p — 1)/2, we have

(2.2) /X >0etr(—XZ) (det X)*~ P20 (XY) dX = (a)sTp(a) (det Z)*C, (YZ7Y).

Lemma 2.2. Let Z be a complex symmetric p X p matrix with Re(Z) > 0, and let Y
be a symmetric p X p matrix. Then, for Re > (p — 1)/2, we have

(2.3) /X >Oetr(—XZ) (det X)*~ P02 [tr(XY)]" dX = Ty(a) (det Z)™") (a)sCa(YZ).

For Z =Y in (2.3), we get

/ etr(=XY) (det X)*~ P02 [ir(XY)]* dX = Tp(a) (det Y)Y (a)sCa(Ip)
X>0 K

(2.4) = I},(a) (ap)i (det Y') ™.

The above result was derived by Khatri [23].
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Davis [9, 10] introduced a class of polynomials C’g’)‘(X ,Y) of p X p symmetric matrix ar-
guments X and Y, which are invariant under the transformation (X,Y) — (HXH',HYH'),
H € O(p). For properties and applications of invariant polynomials we refer to Davis [9, 10],
Chikuse [5] and Nagar and Gupta [28]. Let x, A, ¢ and p be ordered partitions of non-negative
integers k, ¢, f = k + ¢ and r, respectively, into not more than p parts. Then

N
Cy " (Ip, I)

2.5 CPMX, X)) = 057 0y(X), 65 = ,

(Ip) C\(X)

N w Col(Ip) Cu(X) . o C
(26)  CpNX, L) =05t =L Co (1, Y) = 057 =52
/\( p)

Cu(lp)

CrOUX,Y) = Cu(X), CYNX,Y)=CA(Y)

(2.7) Co(X)CA(Y) = > 057 CiN(X,Y),
PER-A

where ¢ € k- X signifies that irreducible representation of Gi(p, R) indexed by 2¢, occurs in
the decomposition of the Kronecker product 2k ® 2\ of the irreducible representations indexed
by 2k and 2X. Further,

/ etr(—CR) det(R)"~"™)/2C*(ARA’, BRB') dR =
R>0

(2.8) = T(t,¢) det(C) ™' C;*(ACT'A',BC™'B') ,

I,
/0 "det(R)t /2 et (I, — R)" (/2 CiNR,I,— R) dR =

(2.9) - W 05 Cy(I)

and
T t—(p+1)/2 —(p+1)/2 AR
/0 det(R)"~ "D/ det (I, — R)*""*V/2 CSN AR, BR) dR =
1 = 2P Cr(A,B).
(219) Lp(t + u, ¢) Co™(4,B)

In expressions (2.8), (2.9) and (2.10), I,(a, p) is defined by

(2.11) Lp(a, p) = (a)p Ip(a).

Note that I},(a,0) = I},(a), which is the multivariate gamma function.
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Let A, B, X and Y be p X p symmetric matrices. Then

CiAA, B) C5N(X,Y)
05" Co(I)

9

(2.12) / Ci(AH'XH,BH'Y H) [dH) =
HeO(p)

where [dH] is the unit invariant Haar measure. The above result is a generalization of Davis
[10, Eq. 5.4] and is due to Diaz-Garcia [11]. Finally, using (2.9) and (2.12), it is straightforward
to see that

IP
/ det(R)'~®TD/2 det (I, — R)**"V/? C{* (AR, B (I, — R)) dR =
0

(2.13) - Fpg’(ffi(l;)k) C\(A,B).

Definition 2.1. The n x p random matrix X is said to have a matrix variate normal
distribution with n x p mean matrix M and np X np covariance matrix €2 ® 3, denoted by
X ~ N, p, (M, Q ® %), if its probability density function (p.d.f) is given by (Gupta and Nagar
[14])

(27) 7"/ det () 7P/? det(X) /2 exp{—; tr[Q (X -M) = (X-M)] } ,
X eR™P, M eR™P,

where X(pxp) > 0 and Q(nxn) > 0.

If X~ Ny, (M,Q®3), then the characteristic function of X is

ox(Z) = E[exp (tr (L Z'X))]

1
= exp {tr<LZ/M—2Z'QZE)], Z e RYP ,=+/-1.

The present paper has been organized in the following sections. In Section 3, a new
generalized matrix gamma (GMG) distribution has been defined. Some important properties
of this newly defined distribution are given in Section 4. In Section 5, using the conditioning
approach for the matrix variate normal distribution, a new matrix ¢ type family of distribu-
tions is introduced. Some important statistical characteristics of this family are studied in
Section 6. A Bayesian application is given in Section 7. The paper is concluded in Section 8.

3. GENERALIZED MATRIX GAMMA DISTRIBUTION

Recently, Nagar et al. [30] defined a generalized matrix variate gamma distribution by
generalizing the multivariate gamma function. We also refer to Nagar et al. [29] for further
generalizations. In this paper, by incorporating an additional factor in the p.d.f, we give a
generalization of the matrix variate gamma distribution (Das and Dey [6], Iranmanesh et al.
[17]).
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In the following we provide the reader with the definition of the generalized matrix
variate gamma distribution.

Definition 3.1. A random symmetric matrix X of order p is said to have a gener-
alized matrix gamma (GMG) distribution with parameters «, (3, k, ¥ and U, denoted by
X~ GMG, (o, 8,k,3,U), if its p.d.f is given by

(31) O, B,k, 2, U) etr <; 2—1x> det(X)*~ @2 [r(xU))*, X >0,

where a > (p—1)/2, >0, X2 >0, U >0, k€ Ny and C (o, 5,k,X,U) is the normalizing
constant.

By integrating the p.d.f of X over its support set, the normalizing constant C(«, 5, k,3,U)
can be evaluated as

[C(a, B, k,2,U)] " = / etr(—l z—lx> det(X)* P2 [r(xT)]* dX
X>0

(3.2) = BT (a) det(2)* Y (@)x Cu(UE),

where the last line has been obtained by using (2.3).

The distribution given by the p.d.f (3.1) is a generalization of the matrix variate gamma
distribution (Das and Dey [6], Iranmanesh et al. [17]). For U = £~ ! the p.d.f in (3.1)
simplifies to
etr(—X 71X /) det(X)*~®TD/2[gr(S-1X)]"

perth(ap)y, L(e) det(X)* ’

Further, for U = 0 or k = 0 the p.d.f (3.1) reduces to the matrix variate gamma p.d.f given
by

(3.3) X >0.

etr(—X71X /) det(X)a(pHD/2

(3.4) per Ty (a) det(3) ’

X >0.

By suitably choosing (3 we can derive a number of special cases of (3.3). If we choose a = n/2
and § = 2, then X has a generalized Wishart distribution with p.d.f

etr(—£71X/2) det(X)/2-tD/2[tr (-1 X))
2P/24 T (n)2) (np/2), det(2)"/2

(3.5) , X >0.

Note that n is a positive integer, generally considered as the sample size. If we choose ¥ = I,
B =2and p=1in (3.3), then the scalar variable X follows a chi-square distribution with
n + 2k degrees of freedom. Further, if we take p=1 and f =1 in (3.3), then the scalar
variable X follows a univariate gamma distribution with shape parameter a + k& and scale
parameter o. Finally, for ¥ = I, and p = 1, the scalar variable X follows a univariate gamma
distribution with shape parameter o + k and scale parameter (.

Definition 3.2. If X ~ GMG,(a,3,k,3,U) then X! is said to have an inverted
generalized matrix gamma (IGMG) distribution with parameters «, 3, k, 7! and U, denoted
by X !~ IGMG, (a, Bk, 271, U).
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In the following theorem, the p.d.f of the IGMG distribution is derived.

Proposition 3.1. Let X ~ GMG, (a, 8,k,2,U). Then, Y = X 1~ IGMG,(a, 3, k,
31, U) has the p.d.f given by

3.6) OB,k X71U) etr(—; 2Y—1> det(Y)~ =02 [t (Y 'U)]", Y >0,

wherea > (p—1)/2,3>0,X>0,U >0, k € Ny and C (a,ﬁ, k, 2_1,U) is the normalizing
constant.

Proof: The proof follows from the fact that the Jacobian of the transformation ¥ =
X~Lis given by J (X —Y) = det(Y)~(P+D, —

By taking U = X, a =n/2 and § = 2 in (3.6), the inverted generalized Wishart p.d.f
can be obtained as

etr(=XY ~1/2) det(Y) /2 @+D/2 [ir(zy —1)]"

(37) onp/2+k Fp(n/Q) (np/Q)k det(z)_n/z ’

Y >0.

4. PROPERTIES OF GMG AND IGMG DISTRIBUTIONS

In this section, various properties of the GMG and IGMG distributions are derived.

Proposition 4.1. Let X ~ GMG,(a, 3,k,3,U). Then, the Laplace transform of X is

Sue)s Ce(U BT +371)7)
ZK’,(O[)H C.(UX) ’

(4.1) ox(T) = det(I, + 8XT)™“

where T is a complex symmetric matrix of order p with Re(T") > 0.

Proof: By definition, we have

ox(T) = E[exp(— tr(TX))]

= C(a,ﬁ,k,E,U)/

etr [—X(T + 1 24)} det(X)a_(p+1)/2 [tr(XU)}k dX.
X>0

g

Now, evaluating the above integral by using (3.2) and simplifying the resulting expression,
we get the desired result. O
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Corollary 4.0.1. Let X ~ GMG,(«,3,k,3,U). Then the characteristic function of
X is
S, (@) Cr (Uz (I, - LﬁTz)*)
> k(@) Ci(UX) ’

where . = /—1, T is a symmetric positive definite matrix of order p with T' = ((1+ d;;) ti;/2)
and 6;; is the Kronecker delta.

(4.2) bx(T) = det(I, —  fET)

Proposition 4.2. If X ~ GMG,,(«, 3,k,%,U), then for a p X p non-singular constant

matrix A, we have

AX A~ GMG, (a,8,k, ASA', (A7) UAT).

Proposition 4.3. Let X ~ GMG,(«,3,k,3,U). Then

(a+h) >, (a+h)C.(UX)
Lp(a) > k(@) Cu(UX) '

E[det(X)"] = det(B%)" Ly

Proof: By definition

etr(—l 21X> det(X)*Hh=HD/2 [ XU)| " dX
>0

E[det(X)"] = C(a, 5.k, 2,U) / 5

X
C(a,B,k,2,U)
Cla+h,0,k,X,U)"

Now, simplification of the above expression yields the desired result. O

Proposition 4.4. If X ~ GMG, (oz,ﬁ, k, 3, Z_l). Then

p Ip(a+h) (ap+ hp)
Ip(a) (ap)e

E[det(X)"] = det(8%)

In order to find the expectation of the trace of a GMG random matrix, it is useful to
find the expectation of zonal polynomials, which is derived below.

Theorem 4.1. Let X ~ GMG,(«, 3,k,3,U) and B be a constant symmetric matrix
of order p. Then

E[C+(XB)] = C(a, 3, k,%,U) gt det(2)* Y > 057 T (o, ¢) C47 (U, B) .

K ¢ER-T

Proof: By definition, we have
E[CT(XB)} = Cl(a,5,k,X,U)

x / etr(—l 21X> det(X)*~ @2 [r(XU)] " C (X B) dX .
X>0 B
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Now, writing

[te(XU)]*CH(XB) = Y Cu(XU) C-(XB)

=) > 07Cy(XU,XB),

K QER-T
where we have used (2.7), and integrating X by using (2.8), we obtain

E[C;(XB)] = C(o, 3, K, Z,U) > > 057

K ¢QEK-T

x/ etr<—1 zlx) det(X)*~ W+ C8T (XU, X B) dX
X>0 B

= C(a, ,k,2,U) det(BE)* Y~ > 07 T(e, ¢) " (BUE, BBE) .

K ¢ERT

Now, the result follows from the fact that

C;7(BUX, BBY) = Bk“C’g’T(UE,BE) . O

Theorem 4.2. Let Y ~ IGMG,(a, 3,k, ¥,U). Then, the Laplace transform of Y is
given by
dk

(4.3) ey (T) = C(a,B,k, 1, U) det(T)" [dzk

Ba<T (57w - zU))] ,

z=0

where T' is a complex symmetric matrix of order p with Re(T') > 0 and Bg(+) is the Bessel
function of matrix argument (Herz [16]) given by

(4.4) Bs(WZ) = det(W)™° / det(8)°~PHD/2 etr (-SZ — ST'W) dS.
S>0

Proof: The Laplace transform of Y, denoted by ¢y (T') can be derived as

SOY(T) =C (Oé, B, k, lIl_l’ U)

(4.5) x / etr(~TY) etr (—; \IIY1> det(Y)~*~+0/2 [ (Y 'U))" ay .
Y >0
Note that we can write
k
(4.6) [tr (Y—lU)]k = [ai‘k exp [z tr (Y_lU)]] .
z=0

Now, substituting (4.6) in (4.5), we have

QOY(T) = C(Oé,ﬁ, k? ‘11717 U)

r Jk
x| / etr(=TY) etr[— (7' — 2U) Y] det(Y)~*~ P+1/2 dy}
Ldz" Jy>o 0
= C(a,ﬁ,k,‘lﬁl,U)
r qk
(4.7) X dk/ etr [—TY_1 — (ﬁ_lql — ZU) Y] det(Y)a_(pH)/Q dY}
Ldz" Jy>o o

Finally, using (4.4) in (4.7), we get the desired result. O
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Proposition 4.5. Let Y ~ IGMG,,(a, 5,k, ¥,U). Then

det(®)" T(a — h) Y. (a—h).Co(UT)

E[det(Y)"] = ) S (@) Ca(UTT)

Proof: By definition,
E[det(Y)"] = C (e, 3,k, ¥, U)
X / etr (=7 1WY 1) det(Y) (@ M-HD2 [ (Y 1U))* ay
Y >0

C(a,ﬁ,k,\Iﬁl,U) p—1
= Re(a — h) > ——.
Cla—hp ko) Rele-h>"3
Now, the desired result is obtained by simplifying the above expression. O

Proposition 4.6. Let Y ~ IGMGy,(a, 5,k, ¥,U) and A be a constant symmetric ma-
trix of order p. Then AYA' ~IGMGy, (o, 5, k, ATA’", AUA’).

Proof: The Jacobian of the transformation Z = AYA' is J(Y — Z) = det(A)~ P+,
Substituting appropriately in the p.d.f of Y, we get the desired result. O

Theorem 4.3. Let the p X p random symmetric matrices X; and Xs be independent,
X~ GMG, (o1, 8, k, 2,U) and Xy~ GMG,(ag,3,1,,U). Define R = (X + Xy) '/
x X1 (X1 4+ X5) V2 and § = X| + X. The p.d.f of S is given by

C(an, B,k 2,U) C(ag, 8,1, 3,U) etr[— (82 15} det(S)™1He2=PHD/2

)~
Sy % 9“FP(O‘ 1K) Tp (s, A) CiNSU,SU),  §>0.

K A ¢EKRA Pp O[1—|-O[2,¢)

Further, for U = I, the p.d.f of R is given by

Cla, B,k 5, 1,) Cag, 8,1, %, I,) det(8X)* 72 det(R)*~P+1/2 det (I, — R)*2~PHD/2 «
xS 00 M (a1 + a2, 0) C5P(BER, BE (I,—R)), O0<R<I,.

KX GERA

Proof: The joint p.d.f of X; and X5 is given by
Cla1, B,k ,U) Claz, B, 1, B.U) etr| = (52) " (X1+ Xa)] x
X det (X)*PH/2 et (X,)22PHD2 [ir(x,U))" [tr(XU)]', X1>0, Xp>0.

Transforming R = (X3 + Xg)_l/2 X1 (X1 + Xg)_l/2 and S = X7 + X5 with the Jacobian
J (X1, Xy— R, S) = det(S)P+1)/2 in the joint p.d.f of X; and Xy, the joint p.d.f of R and S
can be derived as

C(a, Bk, ,U) C(as, 5,1, ,U) etr [— (52! s} det(S)x1 2= (P T1)/2 qot(R)o1~(H1)/2
(4.8) x det(I,— R)*~ 0/ [tr (812 RSV2UN]" [tr (V2 (I,— R) SY?U) ',
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where § > 0 and 0 < R < I,,. Now, writing

{tr <S1/2R51/2U)]k [tr (51/2 (I, — R) 51/2U>y _

=33 S e Cg’A(Sl/QUSWR, SV2UsV2 (1, - R))
K A PERA

n (4.8), the joint p.d.f of R and S can be re-written as

Cla1,3,k,5,U) Claz,3,1,%,U) etr [— (52)715} det(s)a1+a27(p+1)/2 %
X det(R)alf(p+1)/2 det (Ip _ R)aQ*(erl)/Q
(4.9) X Z Z Z ng\ C;’/\ (Sl/ZU-Sl/2R7 51/2U51/2 (Ip B R)) ?

K A PER-A

where § > 0 and 0 < R < I,,. Finally, integrating the above expression with respect to R
by using (2.13), we get the p.d.f of S. Further, substituting U = I,, in the above expression
and integrating S by using (2.8), we get the p.d.f of R. O

5.  FAMILY OF GENERALIZED MATRIX VARIATE ¢t-DISTRIBUTIONS

In this section, a new family of matrix variate ¢ distributions is introduced. This
distribution will be useful in Bayesian analysis.

Definition 5.1. The n x p random matrix T is said to have a generalized matrix
variate ¢ distribution (GMT) with parameters M € R"*P W(pxp) >0, Q(nxn) > 0,
Upxp) >0, a>(p—-1)/2, >0, k= (ki1,....,kp), k1 >+ >k, >0, if its p.d.f is given
by

det(£2)P/2 det(®) "2 I,(a + n/2) < g >np/2 x
Dy(a) Y. () Ce(UP)

27
3 —(a+n/2)
x det <In +3 QY T-M) \Ill(T—M)')
-1
(5.1) x ;(a n g)ﬁ CH<U <\Il + g (T—M) Q—l(T—M)> ) , T eRVP.

We shall use the notation T' ~ GMT,, , (o, B, k, M, Q, ¥, U).

For =2, = (m+p—1)/2 and k = 0, the GMT distribution simplifies to the matrix
variate t distribution (Gupta and Nagar [14]). Further, for k¥ = 0, the GMT simplifies to the
generalized matrix variate ¢ distribution defined by Iranmanesh et al. [19].

Theorem 5.1. Let X|¥ ~ N, ,(0,2® %) and ¥ ~ IGMG,(a, 5,k,¥,U). Then,
X ~ GMT,, (o, 3,k,0,Q, @, U).
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Proof: Let g(X|X) be the conditional p.d.f of X given ¥. Further, let h(X) be the
marginal p.d.f of 3. Then, using conditional method, we find the marginal p.d.f of X as

f(X) =/2>09(X!2)h(2) ds.

Now, substituting for g(X|X) and h(X) above, we get the marginal p.d.f of X as

F(X) = (2m) 7"/ det(Q)P/2C (a, B, k, ¥, U)
x/ otr {_1 <‘I, + ﬂX’Q_1X> 2—1] det(z)—a—(n+p+l)/2 [tr (E_IU)]k a3
=>0 p 2

Further, substituting ! = Z with the Jacobian J(X — Z) = det(Z)~®*1 in the above
integral and using (3.2), we get

C(a,B,k,® 1 U)

F(X) = (2n)7"/% det(£2) P/ .
C (a+n/2,.k (¥ + 5X'Q1X/2) " U)

Finally, simplifying the above expression, we get

det(€2)P/2 det(W) /2T, (o +n/2) [ B \"P/? Bt o 1w
rp(a)zﬁ(a)ncn(tf\lrl) <27T> det<In+2Q Xvlx

-1
<3 (a n g) Cy (U <\1: n §X’91X> ) . X e RV,

which is the desired result. O

X

> —(a+n/2)

Next, in Corollary 5.1.1, Corollary 5.1.2 and Theorem 5.2, we give three different vari-
ations of the above theorem.

Corollary 5.1.1. LetY|X ~ N,, (0,2 ® Q) and 3 ~ IGMGy, (o, 5,k, ¥,U). Then,
the marginal p.d.f of Y is given by

det() P det(®) " L(a+n/2) (B\"2 (P
L) 3, ()Cr (UPT) ( ) d t<Ip + 2

5 v lyQly’

v

x " eolvulesPyaty B Y € RPX™
2 (a+3), 6 ) , '

—(a+n/2)
) «

Proof: Take Y = X’ in Theorem 5.1. O

Corollary 5.1.2. Let X|Q ~ N, , (0,2 ® X) and Q ~ IGMG,, (o, 8, k, ®,U). Then,
the marginal p.d.f of X is

Aet(2) /2 det(B) #2L, (a0 £ p/2) (B\™2 () B
L)Y, (a)C (U®1) (2ﬂ_) det <In + 5

-1
x ZK: (a + g)ﬁ C (U (q: n §X21X’> ) . X e R™P.

vlxylx’ X

) —(a+p/2)

Proof: This result can be obtained from Corollary 5.1.1. O
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Theorem 5.2. Let Y|Q ~ N, (0,2 ® Q) and Q ~ IGMG,,(«, 8, k, ¥,U). Then,
Y ~ GMT, . (a, 3, k,0,%, ¥, U).

Proof: Let g(Y|Q2) be the conditional p.d.f of Y given €. Further, let h(€2) be the
marginal p.d.f of £2. Then, using conditional method, we find the marginal p.d.f of Y as

A= [ g(¥IR)he) do.
Q>0
Now, substituting for g(Y'|Q2) and h(2) above, we get the marginal p.d.f of Y as
fy (V) = (2m) " det(2)"/2C (a, 8.k, ¥ 1, U)
1
X / etr [— <\If + ﬁY’X*Y) 9—1] det(Q)~ (D2 [ (@ 1U))" an.
Q>0 g 2

Further, substituting Q' = Z with the Jacobian J(Q — Z) = det(Z)~®*1 in the above
integral and using (3.2), we get

C(a, 5k, ® 1 U)
C(a+p/2,08k (¥ +0YE1Y/2) 7 U)

Fy(Y) = (27)7"/2 det(2) /2

Finally, simplifying the above expression, we get the desired result. O

6. SOME PROPERTIES OF THE GMT FAMILY OF DISTRIBUTIONS

In this section, various properties of the GMT distribution are derived.

Proposition 6.1. Let T ~ GMT,, , (o, 8,k, M,Q, ¥, U). Let A(n x n) and B(p x p)
be constant nonsingular matrices. Then, ATB ~ GMT, ,(«, 3,k, AMB, AQA’', B'UB,
B'UB).

Proof: Transforming W= ATB, with the Jacobian J(T'— W) = det(A) P det(B)™",
in the p.d.f (5.1) of T, and simplifying the resulting expression, we get the result. O

Corollary 6.0.1. IfT ~ GMT, ,(«a,5,k, M,Q, ¥, U), then

Q-12TB ~ GMTn,p(a, 5,k QY2MB,I,, BB, B’UB) ,

ATO V2 ~ GMTmp(oz,ﬂ, k, AMU~'/2 AQA' I, \11—1/2Ux1r—1/2)
and

Q12Pg-12 w GMT,, (a,ﬂ, kQV2ME 2 T, T, \11_1/2U\II_1/2) .
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Proposition 6.2. If T ~ GMT,, , (o, 8,k, M,Q, ¥, U), then for n > p, the p.d.f of
Z = (T - M)Q (T — M) is given by

det(€2)P/2 det(®) /2T, (a + n/2) < B
L (n/2)L (@) 32, ()< Cr (U®) \ 2

—(a+n/2) -1
(6.1) X det<1p+§\1r—1z) Z(a+g) Cy (U (\P+§Z) ) Z>0.

np/2
> det(2Z)P=1/2 »

K

Proof: The p.d.f of Z is given by

9 o) (1)

O REIREATr IR C= DS o+3),”

g

~(atn/2)
« / det <Ip + 2o - My (T - M)>
(T—M)Q-Y(T—M)=Z 2

x Cy <U (\Il + g(T -M)Q YT - M)>_1> dZ, Z >0.

Now, evaluating the above integral by using Theorem 1.4.10 of Gupta and Nagar [14], we get
the result. 0

The following result is a generalization of the work of Dickey [12].

Theorem 6.1. Let X ~ N,,,, (0,92 ® I,), independent of § ~ GMG,, (a, Bk, AL, U).
DefineT = X S~1/2+ M, where M is an n x p constant matrix and S/2 (51/2), = S. Then,
the p.d.f of T is given by

det ()72 det(A)~"/?L,(a +n/2) [ "P/2X
Lp(a) 32, (@)xCr (UATY) 2m

x det (Ip + gA’l(T - M)'Q YT - M)

> —(a+n/2)

xY <a + g)c <U(A + g(T —- M)'Q YT - M)>_1> , T eRYP

Proof: The joint p.d.f of X and S is given by

(27)~"P/2 det () P/2 det(A)™
BT (@) 3 (@)nCn (UA )
X exp [— tr (;AS + ;X’Q*X)] , §>0, X eR"P,
Now, let T = X S~/2 4 M. The Jacobian of this transformation is .J(X — T) = det(S)™/2.
Substituting for X in terms of T in the joint p.d.f of X and S, and multiplying the resulting
expression by J(X — T'), we get the joint p.d.f of T and S as

(2m) /2 det(£2)7P/% det (A)” atn/2—(p+1)/2 k
3P (@) S (a)nCo (UAT) det(S)*" P2 [t (SU)|" x
x etr [—; (A + g(T —M)YQ YT - M)> S] , §>0, TecRYP

det ()~ P+D/2 [tr(SU)* x
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Now, integrating out S by using (3.2) and simplifying the resulting expression the p.d.f of T
is obtained. O

Theorem 6.2. Let X ~N,,,, (0,1, ® ), independent of S ~ GMG;, (a, Bk, AL U).
Define T = (5_1/2)/X + M, where M is an n X p constant matrix and S'/2 (51/2)/ =S5.
Then, the p.d.f of T is

det(2) /2 det(A) P Ty (a + p/2) (5>%x
D@) Sy Cr (UAT) \2m

x det (In + gA_l(T - M) YT — MY

X ; (a - g)ﬁcm <U<A - g(T - M)E2H(T - M)’>_1> , T eR™P.

) —(a+p/2)

Proof: The joint p.d.f of X and S is given by

(27)7"P/2 det(2) /2 det(A)®
BrathT, (@) 32, () Cx (UATY)

1 1
X exp [tr(BASqL 2XZ]_IX’>] , §>0, X eR™P,

det(8)>~ (V2 [tr(SU)F x

Now, let T' = (5*1/2)/ X + M. The Jacobian of the transformation is J(X — T') = det(S)?/2.
Substituting for X in terms of T in the joint p.d.f of X and S, and multiplying the resulting
expression by J(X — T'), we get the joint p.d.f of T' and S as

(2m) 7P/ det(3) /2 det(A)*
BrathT, (@) 32, () Cx (UATY)

« etr [— (;A + %(T _M)s YT - M)’) s} . §>0, X R,

Now, integrating out S by using (3.2) and simplifying the resulting expression, the p.d.f of
T is obtained. O

det(8)+P/2=(n+D/2 [t (ST x

7. APPLICATIONS IN BAYESIAN ANALYSIS

As in Iranmanesh et al. [17], consider the Kullback-Leibler divergence loss (KLDL)

function log (;gg!gg) with the posterior expected loss function

an- (48]

One may use the inverted generalized matrix gamma distribution as a prior distribution in
Bayesian context. It is straightforward to prove that posterior distributions are IGMG. They
are stated in Propositions 7.1 and 7.2 without proof.
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Proposition 7.1. Let X|¥ ~ N, , (0, ® X). Further suppose that the prior distri-
bution of ¥ is IGMG with parameters («, 3, k, ¥, U). Then, the posterior distribution of X
is IGMG with parameters
(a +n/2,0,k, (‘Il + ﬂX’Q_lX/2)_1 , U). That is, the posterior p.d.f of 3 is

-1
(2| X)=C <a + g,ﬁ, k, <x1: + §X’Q—1X> ,U)
x etr[—; <\If + §X’Q_1X> 2—1] det(X)~ (P02 [ (21U)]*, = > 0.

Proposition 7.2. Let X|¥ ~ N, , (0,Q ® X). Further suppose that the prior distri-
bution of Q is IGMG with parameters («, 3, k, ¥,U). Then, the posterior distribution of §2

is IGMG with parameters (a +p/2,8,k, (¥ + ﬁXZ]_lX’/2)_1 , U). That is, the posterior
p-d.f of Q0 is

—1
QX)) =C (a + g,ﬂ, k, <\1: + §X21X/> ,U)

x etr[—; <\Il + §X2_1X’> 9—1] det(Q)* (P02 [ (@71U)]*, @ > o0

By definition, the Bayes estimator of 3, under the KLDL function, is given by s =
argmaxsy, 7(3|X). Iranmanesh et al. [19] have shown that

S =la+n/2+(p+1)/2" <;X’Q‘1X + ;@)

for the special case k = 0.

8. CONCLUSION

In this paper, a generalized matrix variate gamma distribution has been introduced.
The corresponding inverted matrix variate gamma distribution has also been derived. By
making use of this newly defined matrix variate distribution as the prior for the characteristic
matrix of a matrix variate normal distribution, using conditioning approach, a family of
generalized matrix variate ¢ distributions has also been defined.

A future work is to consider estimation of the newly introduced matrix variate distribu-
tions. One issue is that the new distributions are over parameterized; that is, there is param-
eter redundancy. This can be accounted for numerically by constrained maximization of the
log likelihood. For example, if the data follow the overparameterized p.d.f abexp(—abz) then
the log likelihood can be maximized using the constraint ab = c¢. Usually, partial derivatives of
the log likelihood are not required for evaluating maximum likelihood estimates numerically.
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