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ABSTRACT

Given two independent non-degenerate positive random variables X and Y, Lukacs (1955)
proved that X/(X+Y) and X+Y are independent if and only if X and Y are gamma distributed
with the same scale parameter.

In this work, under the assumption X /U and U are independent, and X /U has a Be(p, q)
distribution, we characterize the distribution of (U, X) by the condition E(h(U,X)|X) = b,
where h is allowed to be an exponential function or trigonometric function of U — X. Among
others, we prove if ¢ = 1, and for some positive integer n, E(> 1, ¢/V=X)|X) = b, where b is
a constant, then the distribution of (U, X) can be determined. Some other related results are

also presented.

Keywords: Beta distribution, characterization, constant regression, conditional expectation,

gamma distribution, mixture distributions.
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1. Introduction

It is known that if X and Y are independent gamma random variables with the same scale
parameter, i.e. X has a I'(p,r) distribution, Y has a I'(g,r) distribution, for some constants
p,q,7r > 0, then the two random variables

X+Y and

X+Y

are mutually independent and have I'(p + ¢, r) and Be(p, q) distributions, respectively. Here
the notation I'(p, ), p,r > 0, and Be(p, q), p,q > 0, denote the gamma distribution and beta
distribution having the probability density functions (p.d.f.)

xp—le—m/'r
fl(.f) = W, xTr > 0,
and
_Tlp+q) , 1 -1 -1
fo(x) = wajp (1—2)" = mmp (1—-2)", 0<z<]l,

respectively, where I'(+) is the gamma function defined by

I'(t) :/ o7 te ™ dx, t >0,
0

and B(-,-) is the beta function defined by

L'(p)I'(q)

B(p,q) = m

, pyg > 0.

Lukacs (1955) showed that the above property can be used to characterize the gamma
distributions in the following sense. If X and Y are independent non-degenerate positive
random variables and X +Y and X/(X 4Y) are mutually independent, then X and Y must
have gamma distributions with the same scale parameter, but possibly with different values
of the shape parameter.

By setting U = X +Y and W = X/(X +Y) in Lukacs type characterization, we get
another form of characterization using the independence of U and W, and independence of
UW and U(1 — W). Note that X = UW, X, U have gamma distributions, and W has beta
distribution in this case.

Given X and Y are independent, Bolger and Harkness (1965), Hall and Simons (1969),
Wesolowski (1989,1990) and Li et al. (1994), Huang and Su (1997), Bobecka and Wesolowski
(2002), Chou and Huang (2003), Huang and Chou (2004) and many others characterized the
distribution of X and Y by weaken the independent condition of X/(X +Y) and X/(X +Y)
to the so-called constant regression.

Instead of weakening the independent condition of X/(X +Y) and X + Y to constant
regressions, conditions which are weaker than the independence of X and Y, and replacing



the independence of X/(X +Y) and X + Y by the stronger assumption: X/U and U are
independent and X/U is Be(p,q) distributed, Gupta and Wesolowski (1997), Huang and
Wong (1998), Gupta and Wesolowski (2001), and Huang and Chang (2005) characterized the
distribution of U by using E(h(U, X)|X) = b, where h is some function of (U, X) and b is
a constant. In particular, Huang and Chang proved if ¢ = 1, and for some integer n > 1,
EY a;(U—X)X) =b, where ay, - - -, an, b, are real constants such that a? +---+a2 # 0
and b # 0, or for some real number n > 0, E((U — X)"|X) = b, where b > 0 is a constant,
then the distribution of (U, X') can be determined.

In this work, we characterize the distribution of (U, X) by the form of the condition
E(h(U,X)|X) = b, yet for h instead of polynomial functions as considered in Huang and
Chang (2005), we allow h to be exponential functions or trigonometric functions of U — X.

2. Preliminaries

Let (X,Y) have the p.d.f.

k

f, (l’,y): &
W) = 2 TR T

‘,L.pflefx/ri yqflefy/ri

, x,y >0, (1)

where k > 1, p,q >0, r1,---, 7. >0, ¢1,---, ¢ > 0, Zle ¢; = 1. The distribution of (X,Y)
is the mixture of k distributions Fy(z,y), - -, Fx(x,y), where F;(x,y), i = 1,-- -, k, is the joint
distribution function of two independent random variables with I'(p, r;), I'(q, r;) distributions,
respectively. Obviously when (X,Y) has the p.d.f. given in (1), the marginal distributions of
X and Y are also mixed gamma distributions. Let U = X +Y, and W = X/(X +Y). Then
it is easy to see that

k
Wl Tip ot q)
= C; WP 1 —w)? u>00<w<1.
fow (; F(p+q)r§’+q> I'(p)T'(q) =)

Hence for the mixed case, U and W are still independent, the distribution of U is the mixture
of k distributions I'(p+ ¢,71),---,['(p + q, %), and W has a Be(p, q) distribution. This is an
example for X/(X+Y) and X +Y being independent, and X /(X +Y") has a beta distribution,
yet X and Y are not independent and neither of the marginal distribution of X and Y is
gamma.

Conversely let X and U be two random variables. Assume X /U and U are independent,
X/U has a Be(p, q) distribution. Then (X, U) has the p.d.f.

F(p + Q) xpflulfpfq
I'(p)T'(q)

where fy(u), 0 < u < T, is the p.d.f. of U, T = inf{u : Fyy(u) = 1}, and Fy(u), u € R, is the
distribution function of U. From (2), the marginal p.d.f. of X, and the conditional p.d.f. of

fxu(z,u) = (w—2) fy(u), 0<z<u<T < oo, (2)



U given X can be determined while knowing fr;. That is
T T
fx(z)= (p—l_cl))xpl/ w TP (u — )y (w)du, 0< < T,
x

and

ul =P~ (y — )97 fy (u)

fT ul=P=1(u — )11 fy(u)du

T

fuix (ulz) = , O<z<u<T.

For example,
(i) if U has a I'(p + 1, r) distribution, then X has a I'(p, ) distribution;
(ii) if
k omio pti—lp—u/r;

ZZJ ,u>0,

=1 j=1 p+~7
where S| >_i2y ¢ij = 1, such that fy(u) >0, Yu > 0, then
k o mi oPHi—20—x/ri

Z ch

i=1 j=1 p+]

1) - 7, x>0;

The above two distributions of U will appear in the next section.
3. Main results
We now present a lemma, which will be used to prove Theorem 1.

Lemma 1

(i) Let p> 0,0 <7y <79 and ¢; + ¢ = 1. The function

upflefu/m 7167u/r2
f3(u) =c1———~5— +c 27, u >0,
)= T
is a p.d.f. if and only if
P
r
0<cy < 2.
Sr A

(ii) Let 0 < pa < p1, 0 <ry <7 and ¢ + ¢ = 1. The function

upl—le—u/rl ,upg—l —u/re

ot
L(p1)ry" L(p2)rh?

is a p.d.f. if and only if 0 < ¢p < 1.

fau) =1

, u >0,



Proof. (i). First we show the sufficiency. That [~ f3(u)du = 1 is obvious, for f3 given in
(4). We now prove f3(u) > 0, Yu > 0. From (5), we obtain

€ — 1
’I“g - T‘if
Consequently,
-1 —(1/r1—=1/r2)u
2> (c2 = 1)e . V> 0, (6)
L) ™
which is equivalent to
up—le—u/rl up—le—u/rz
1—oco + co >0, Yu>0.
G ) Ok

Next we show the necessity. Being a p.d.f., f3(u) > 0, Yu > 0, hence (6) holds. If ¢ < 0,
then (6) in turn implies
(1 _ 02)6—(1/r1—1/r2)u

C2
>—— >0, Yu>0. 7
Tif Tg_ y VU ()

As rg > 7y and 1 — cg > 0, the left hand side of (7) tends to 0 as u — oco. The contradiction
implies ¢c; > 0. On the other hand, assume cy can be greater than r8/(r) — 7). It turns
out there exists some h > 0, such that (4) can be a p.d.f. when ¢y = (r§ + h)/(r5 — 7).
Substituting this ¢y into (6), yields

2y P > (78l rBh)em(Umml/rau gy s g, (8)

Again the right side of (8) tends to r5 + rbh as uw — 0, which is greater than the left hand
side of (8). The contradiction implies co < rh/(rh —rl).

(ii). The sufficiency is obvious, we only need to prove the necessity. Being a p.d.f.,
fa(u) >0, Yu > 0, hence

(1 — )T (po)rb2uPr—P2e=(V/m=L/r2)u o oD (p) )P > 0, Yu > 0, 9)

As p1 > po, r1 > 1o, if g > 1, the left hand side of (9) tends to —oo as u — oo; if ¢a < 0, the
left side of (9) tends to coI'(p1)r}" < 0 as u — 0. The contradiction implies 0 < ¢y < 1.
This completes the proof of this theorem.

Throughout the rest of this section, assume X/U and U are independent and X/U is
Be(p, 1) distributed. In the following theorem, without loss of generality assume b > 0. Also
as pointed out in Section 2, once the distribution of U is determined, then the distribution
of X is determined too. So we only give the solution of U in each theorem.



Theorem 1 Assume
E(a1eV =X 4+ ape?U=Y)|X) = b (10)

holds for real constants aj, as and b, where a? + a3 # 0. Assume additionally that fy(u) is
continuous with the support [0, 7], where 0 < T' < oo. Then there are the following cases:
Case (I): 6=0

(i) a1 +az #0
(1) ag =0, a2 # 0 or a; # 0, ag = 0. Then there does not exist random variable U
satisfying (10).

(2) a1 # 0 and ag # 0. If (2a; + az)(a1 + az) < 0, then there does not exist random
variable U satisfying (10); if(2a1 + a2)(a1 + a2) > 0, then T' = oo, and U is
I'(p+1, (a1 + a2)/(2a1 + a2)) distributed.

(ii) a1 +ax =0
There does not exist random variable U satisfying (10).

Case (II): 6> 0
(i) b # a1 + az. Then T' = occ.
(1) a1 = 0 and ag # 0. If b > ag, then U is I'(p + 1, (b — a2)/(2b)) distributed; if

b < ag, then there does not exist random variable U satisfying (10).

(2) a1 #0 and ay = 0. If b > ay, then U is T'(p+ 1, (b — a1)/b) distributed; if b < ay,
then there does not exist random variable U satisfying (10).

(3) a1 # 0 and ag # 0. Let the equation
(b— a1 —as)x?® + (3b — 2a; — ag)z +2b =0 (11)
have roots —1/r; and —1/r9, where —1/r; < —1/ry if both are real numbers.

Then T = co.

(a) If both —1/r; and —1/ry are imaginaries, or —1/r; > 0, then there does not
exist random variable U satisfying (10).
(b) If —=1/r <0, —1/r9 >0, then U is I'(p + 1, r1) distributed.
(c) If =1/re < 0, then
uPe=/m uPe= /2

fo(u) =cg———— + co——————, u >0,
( ) 1F(p I 1)7’11)+1 QF(p N 1)7“127+1

where ¢; + co = 1.



(d) If —1/’/“1 = —1/7“2 < 0, then
upe—u/rl up+1e—u/r1

u)=c——————— +tC———,
Jo) = T g 1 2

u > 0,

where ¢1, co > 0 and ¢; + co = 1.
(ii)) b=a1 + ag

(1) ajaz = 0. Then there does not exist random variable U satisfying (10).

(2) ajaz #0. If a1 + 2a3 > 0, then T'= o0, and U is I'(p + 1, (a1 + 2a2)/(2a1 + 2a2))
distributed; if a; +2as < 0, then there does not exist random variable U satisfying
(10).

Proof. Observe that it follows immediately for X/U being Be(p, 1) distributed, support(X )=
[0,T] C [0,00)(if T' = oo then we write [0,T") instead of [0,7]), and inf{u : Fy(u) =1} =T.
Note also that since X < U, a.s., if T' < 00, it follows that

E(a1e" T + ape? VDX =T) = E(a1 + a2| X =T) = a1 + as. (12)

By letting g(u) = v P fy(u), u > 0, (10) and (3) imply

T T T
b/ g(u)du — / are” *g(u)du — / aze® " g(u)du =0, 0 <z <u < T. (13)

Assume b = 0, then (13) becomes

T T
/ are" Tg(u)du + / aze® " g(u)du =0, 0 < z < T. (14)

xT

(i) a1 =0, ag # 0, or a; # 0, ag = 0. Taking the derivatives of both sides of (14) with
respect to x, we obtain

g(x) =0, 0<z<T. (15)

(ii) a1 # 0, ag # 0. Taking the derivatives of both sides of (14) with respect to z twice,

we obtain
(a1 + a2)g'(x) + (2a1 + az)g(z) =0, 0 <z < T. (16)

Next, assume b # 0.
(i) a1 =0, a2 # 0 or a1 # 0, az = 0, taking the derivatives of both sides of (13) with

respect to x two times, we obtain
(b—a2)g'(x) +2bg(x) =0, 0 <z < T, (17)
and

(b—a1)g () +bg(x) =0, 0 <x < T, (18)



respectively.
(ii) a1 # 0, ag # 0. Taking the derivatives of both sides of (13) with respect to z three
times, we obtain

(b—ay —a2)g"(x) + (3b—2a1 — as)g'(x) +2bg(x) =0, 0 <z < T. (19)

Case (I): b=0.
(i). a14ag # 0, from (12) we obtain T' = oo, otherwise if T' < 0o, we have a;+ag = b = 0.
(1). Let a1 =0, ag # 0 or a1 # 0, az = 0. From (15), we have

g(x) =0, x > 0.

Hence there does not exist random variable U satisfying (10).
(2). Let a1 # 0 and ay # 0. Solving the differential equation (16), yields

g(z) = sie~Cataz)z/(aitaz) o 5

where s1 is a constant. If (2a; + a2)(a; + a2) < 0, then there does not exist random variable
U satisfying (10). If (2a; + a2)(a1 + a2) > 0, then

fu(u) = sjuPe—(Gartazju/(artas) )

and U is T'(p+ 1, (a1 + a2)/(2a1 + a2)) distributed follows.

(ii). a1 + a2 = 0. Then (16) becomes (2a; + a2)g(z) = 0, 0 < x < T, and (note that
a? +a3 #0) g(z) =0, 0 <z < T follows. Hence there does not exist random variable U
satisfying (10).

Case (II): b > 0.
(i). b # a1 + ag, from (12) we obtain T = co.
(1). Let a; = 0 and ag # 0. Solving the differential equation (17), yields

g(z) = spe= 22/ (b=a2) 0 5 0, (20)
If b > ag, (20) in turn implies
fo(u) = slupe_zb“/(b_@), u > 0.

Therefore U is I'(p+ 1, (b — a2)/(2b)) distributed follows. If b < as, then there does not exist
random variable U satisfying (10).
(2). Let a; # 0 and ag = 0. Solving the differential equation (18), yields

g(z) = s1e70/b=a) 5 5 0, (21)

If b > ay, (21) in turn implies U is I'(p + 1, (b — a1)/b) distributed. If b < a1, then there does
not exist random variable U satisfying (10).
(3). The proof of this case is obvious hence is omitted.



(ii). b=a1 + a9
(1). ajag =0. f T = 00, and a3 = 0, ay # 0, then b = ag, from (17), we have g(z) =0, z > 0.
Hence there also does not exist random variable U satisfying (10). Similarly, if a; # 0, as = 0,
then b = aj, from (18), again we obtain there does not exist random variable U satisfying
(10).

If T < oo, and a3 # 0, az = 0, then b = a; and (10) implies E(a1eVX|X) = ay,
or E(eV=X|X) = 1, which nevertheless is impossible. Hence there does not exist random
variable U satisfying (10). Similarly, if a; = 0, ag # 0, then there also does not exist random
variable U satisfying (10).

(2). ajaz # 0. In this case (19) becomes

(a1 + 2a2)d (z) + (2a1 + 2a2)g(x) =0, 0 <z < T. (22)
If T' = oo, solving the above differential equation, yields
g(x) = sie~Gart2az)z/(art2a2) 0 (23)

where s is a constant. If a;+2as > 0, (23) in turn implies U is I'(p+1, (a1 +2a2)/(2a1 +2a2))
distributed. If a; + 2as < 0, then there does not exist random variable U satisfying (10).
If T < oo, solving the differential equation (22), yields

g(z) = sie~(Gart2a2)e/(at2a2) (g o 4 T (24)

where s is a constant. Substitute (24) into (13) for 7' < oo, we obtain the left hand side of
(13) is equal to —(1/2)e?Ta2/(a1+202) (o=T _ ¢=2)2(q; 4 2ay)sy, which is equal to zero, hence
we obtain s; = 0.

Then (24) becomes

g(x)=0,0<z<T.

Therefore there does not exist random variable U satisfying (10).

Under different conditions for the constants aj, ae and b, the following corollary gives
more complete solutions for the Case(II)-(i)-(3) in the above Theorem. Recall that this is
the case that b > 0, b # a1 4+ a2, a; # 0 and as # 0, also T' = oo as obtained in Theo-
rem 1 in this case. The two roots of (11) are (—3b 4 2a1 + ag — v'D )/2(b — a1 — az) and
(=3b+2a; + a2 + VD )/2(b — a1 — az), where D = b? — 4a1b + 4a? + 2a2b + dajas + a3. As
in Theorem 1, the two roots are denoted by —1/r; and —1/r9, where —1/r; < —1/rg if both
are real numbers.

Corollary 1 Assume the conditions in Theorem 1 holds. Then we give the solution of U in
the following.

(i) b—a;—as >0



(1) D<o.
Then there does not exist random variable U satisfying (10).
(2) D>o0.
(a) If 3b — 2a; — az > 0, then
uPe=t/m uPe /T2

W=c— 4 cg—————— u >0, 25
Fot) = T P e 2

where 0 < ¢g < 7“12)“/(7"12hLl — r’fH) and ¢; =1 — co.

(b) If 3b — 2a; — az < 0, then there does not exist random variable U satisfying

(10).
(3) D=0.
(a) If 3b — 2a; — ag > 0, then
D,—u/T1 p+1_—u/r1
folu) = — g u >0, (26)

I'(p+ 1)7”11’Jrl T'(p+ 2)7"f+2’
where ¢1, co > 0 and ¢; + ¢ = 1.

(b) If 3b — 2a; — az < 0, then there does not exist random variable U satisfying
(10).

(ii) b—a1 —as <0

(1) D<o.

Then there does not exist random variable U satisfying (10).
(2) D>o0.

Then U is I'(p + 1, 71) distributed.

Proof. (i). b—a; —az > 0.

If D < 0, then both —1/7; and —1/r9 are imaginaries. Hence there does not exist random
variable U satisfying (10).

If D > 0, the equation (11) has two real roots. Solving the differential equation (19),
yields

g(z) = s1e” %M 4 g0 1> 0, (27)

where s1 and s are constants. If 3b — 2a1 — ag > 0, then all the coefficients of the equation
(11) are positive, hence —1/r; < —1/re < 0, and r9 > r1 > 0. Consequently, by Lemma 1, U
has the p.d.f. as given in (25), where 0 < ¢g < 7"1;“/(7“’2’+1 — rIfH). If 3b — 2a; — as < 0, since
b > 0, the equation (11) has no negative root. Hence there does not exist random variable U
satisfying (10).

If D = 0, solving the differential equation (19), yields

g(x) = 517" 4 s9ze™/M | 2 >0,



where s; and s are constants. If 3b — 2a; — ag > 0 then —1/r; < 0. Hence U has the p.d.f.
as given in (26), where c¢1, c2 > 0 and ¢; + co = 1. Again if 3b — 2a; — az < 0, then there
does not exist random variable U satisfying (10).

(ii). b—a3 —az2 <0.

Again if D < 0, then there does not exist random variable U satisfying (10).

If D > 0, solving the differential equation (19), yields (27). Now b —a; — a2 < 0 and
b > 0, yields —1/r; < 0 and —1/r2 > 0. Hence sy = 0, and U is I'(p + 1,r;) distributed
follows.

This completes the proof of this corollary.

A natural extension is to use
E(a1eV ™ + a2e?U=%) 4 433U -X)|X) = b
to determine the distribution of U. The general case is too tedious, as an example in the
following Theorem 3 we only consider the simple case a; = a3 = ag = 1 and b > 3. The other
cases will be discussed in Remark 1 after Theorem 3. First we give a lemma.
Lemma 2 For b > 3, the following cubic equation
(b—3)2> + (6b — 12)2” + (11b — 11)z + 6b = 0 (28)

has three distinct negative roots.

Proof. First let mg = b — 3, mg = 6b — 12, mq = 11b — 11, mg = 6b. As b > 3, the
discriminant of (28) is given by

A mim3 — dmom3 — dm3ms + 18momimams — 27mim?
= =
~4(b—3)* 4+ 24(b — 3)% +192(b — 3)? + 608(b — 3) + 1872
- (b—3)*

> 0.

Hence (28) has three distinct real roots.

Let f(x) = (b — 3)a® + (6b — 12)2% + (11b — 11)x + 6b. By Bolzano’s theorem, as
f(=1)=2>0, f(-2) = =2 < 0 and f(—3) = 6 > 0, there exist two roots of f(z) =0
in the intervals (—1,—2) and (-2, —3), respectively. Finally, the conclusion follows by not-
ing that the coefficients b—3 and 6b of the term 2> and constant term of (28) both are positive.

Denote the three distinct negative roots of (28) by —1/r1, —1/re and —1/r3, where
r1, T2, 13 > 0.

Theorem 2 Assume

E(GU_X + 62(U_X) + 63(U_X)‘X) -b (29)

10



holds for constant b > 3. Assume additionally that fy(u) is continuous with the support
[0,T], where 0 < T' < co. Then
uPe—u/m1 uPe—u/T2 uPeu/T3

u) == +C +C 9
fot) = e ™ 2 T T T

u>0, (30)

where ¢1 + c2 + ¢35 = 1, such that fy(u) > 0, Vu > 0.

Proof. Again if T < oo, then
E(eU_T + 62(U_T) + 63(U_T)’X — T) — 3.

By assumption b > 3, by (29) we obtain T' = cc.
By letting g(u) = v P fy(u), w > 0, (3) and (29) imply

b/OO g(u)du — /00 e *g(u)du — /OO e2=) g () du — /OO S g(w)du =0, z > 0. (31)
Taking the derivatives of both sides of (31) with respect to = four times, we obtain
(b—3)g" (x) + (6b—12)g" (x) + (11b — 11)¢/(x) + 6bg(xz) = 0, = > 0. (32)
Solving the differential equation (32), yields
g(z) = 5167 4 506772 4 537/ g >0,

where s1, s2, s3 are constants, and (30) follows.

It is desired to use

E(Z a; e’V |X) = b
i=1

to determine the distributions of U. As in the case n = 3, we only consider the simple case
ap =---=ay, =1and b > n. Note that 25:1 a; is defined to be 0 if £ < 1.

Theorem 3 Assume
EQ) eV0I1X)=b (33)
=1

holds for some integer n > 1, and constant b > n. Assume additionally that fy(u) is
continuous with the support [0, 7], where 0 < T < oo. If the equation

(b—n)x"—%(n;—l)(l)—(n— ”I—I—Zf@]b— (n—1—j))z" 177 =0, (34)
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where

n—1 n—1

n+1—1 . . .
531 JI 35 3 (AP (RS E NI RE RS RN e}
1;=J 1j—1=1; 19=13 11 =12
has negative roots —1/ry, -+, —1/rg, with multiplications my, - - -, my, respectively, where
mi,---,mp > 1, then
k_mi up+] lo—u/ri
S )
=1 j=1 p+]
where Ele > iy cij = 1, such that fy(u) >0, Yu > 0.
Proof. Again if T < oo, then
n .
EQY VDX =T)=n. (36)

=1

By assumption b > n, by (33) we obtain T = oo.
By letting g(u) = u™P fy(u), u > 0, (3) and (36) imply

b/ g(u)du — Z/ e g(u)du = 0, z > 0. (37)
T i_1 /T

Taking the derivatives on both sides of (37) with respect to x (n + 1) times, we obtain
() ntl 19D (n-1-3)
(b-n)g™(@)+| , JO=(n=-1))g +Zfz —(n—1-j))g (z) =0,(38)

where ¢(©)(z) = g(z). Solving the differential equation (38), yields
g(z) = s1€"% + 59€" + -+ 56T, 2 >0, (39)

where s1,---, s, are constants, and ¢1,-- -, ¢, are the roots of the equation (34).

Now without loss of generality, we assume all the roots of (34) have no multiplicities. As
fu(u) = uPg(u), u > 0,is a p.d.f., where g given in (39), is a linear combination of exponential
functions, we have lim, .~ fu(u) = 0, otherwise fy cannot be a p.d.f. Hence the coefficient
s; which corresponds to positive t; must be zero. Consequently

/ _ ! _ / _
fo(u) = sjuPe™™ 4 souPe ™™ 4. 4 g uPe Tk,

where —1/ry,- -+, —1/ry are the distinct negative roots of (34), and s; is the constant in (39)
which corresponds to the root —1/r; of (34), i = 1,---,k. Therefore we obtain U has the
p.d.f. as given in (35).
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Remark 1 For n = 1, 2, and b > n, (33) corresponds to Case(II)-(i)-(2) and Case(II)-(i)-
(3)-(c) in Theorem 1, respectively. It can be seen easily that

b—1z+b=0 (40)
and
(b—2)2® +(3b—3)x +2b=0 (41)

has one negative root and two distinct negative roots, respectively. For n = 3, (34) reduces
to (28), which has three distinct negative roots by Lemma 2.

We conjecture that the equation (34) also has n distinct negative roots for every n > 4.
Let t1, to,---,t, be the roots of the equation (34). For n =4, 5, 6, 7 and some different b’s,
we give the numerical roots of (34) in Table 1. As expected all the roots are distinct negative
number which coincides with our conjecture. This and some other related problems will be
studied in the future.

Table 1. Some numerical roots of (34).

(a) n=4

b t1, to, ts, t4 |
5 [ -1.156, -2.293, -3.456, -13.094
10 | -1.090, -2.182, -3.306, -5.089
45 | -1.022, -2.044, -3.070, -4.108
61 | -1.016, -2.033, -3.051, -4.076

200 | -1.005, -2.010, -3.015, -4.021

1000 | -1.001, -2.002, -3.003, -4.004

(b)n=>5

b t1, to, t3, ta, ts
6 |-1.132,-2.243, -3.358, -4.502, -18.766
10 | -1.087, -2.171, -3.265, -4.398, -7.078
35 | -1.028,-2.056, -3.087, -4.126, -5.204
61 | -1.016, -2.032, -3.050, -4.070, -5.100
100 | -1.010, -2.020, -3.030, -4.042, -5.056
1000 | -1.001, -2.002, -3.003, -4.004, -5.005
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(c)n==6

b t1, to, ts, ta, ts, tg
7 | -1.114, -2.209, -3.302, -4.404, -5.535, -25.435
10 | -1.086, -2.164, -3.245, -4.339, -5.471, -9.945
55 | -1.018, -2.035, -3.054, -4.075, -5.101, -6.146
100 | -1.010, -2.020, -3.030, -4.041, -5.053, -6.070
200 | -1.005, -2.010, -3.015, -4.020, -5.026, -6.032
1000 | -1.001, -2.002, -3.003, -4.004, -5.005, -6.006

(d)n="7

b t1, to, ts, ta, ts, tg, b7
8 [ -1.101, -2.185, -3.264, -4.347, -5.440, -6.561, -33.103
10 | -1.085, -2.158, -3.231, -4.309, -5.401, -6.526, -14.624
35 | -1.027, -2.054, -3.082, -4.113, -5.151, -6.205, -7.367
51 | -1.019, -2.038, -3.057, -4.079, -5.103, -6.136, -7.204
100 | -1.010, -2.020, -3.030, -4.040, -5.052, -6.065, -7.085
1000 | -1.001, -2.002, -3.003, -4.004, -5.005, -6.006, -7.007

In Huang and Chang (2005), they also used the condition E((U — X )" X) = b to char-
acterize the distribution of U. For our present situation, it is easy to see that the solution of
U of E(e"U=X)|X) = b, can be obtained immediately from the solution of E(eV=%X|X) = b.
We omit the details here.

Theorem 4 Assume
E(sin(U - X)|X)=0b (42)

holds for constant b # 0. Assume additionally that fy(u) is continuous with the support
[0,T], where 0 < T' < co. Let the equation

b’ +x+b=0 (43)

have roots —1/r; = (=1 —+/D1)/2b and —1/ry = (—1++/D1)/2b, where D; = 1 —4b%. Then

there are the following possible cases:

(i) b< 0
Then there does not exist random variable U satisfying (42).

(i) b>0

(1) Let Dy < 0. Then there does not exist random variable U satisfying (42).
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(2) Let Dy > 0. Then T' = oo,

uPe=u/m uPe~u/r2
Jo(u) =a +ca , u>0, (44)
T(p+ 1)rPt! C(p+1)r5t!
where 0 < ¢p < 7“12)“/(7"12hLl — r’fH) and co =1 — ¢;.
(3) Let Dy = 0. Then T = oo,
upe_u/rl up+1€_u/r1
fu(u) = + ¢ , u >0, 45
() T(p+ 1)7{hLl I'(p+ 2)rf+2 (45)
where ¢1, co > 0 and ¢; + ¢ = 1.
Proof. Again if T < oo, then
E(sin(U—-T)| X =T)=0.
By assumption b # 0, by (42) we obtain T' = cc.
By letting g(u) = u™P fy(u), w > 0, (3) and (42) imply
o0 o0
b/ g(u)du — / sin(u — x)g(u)du =0, = > 0. (46)
X X

Taking the derivatives of both sides of (46) with respect to = three times, we obtain

bg" (z) + ¢'(x) + bg(x) =0, = > 0. (47)
Solving the differential equation (47), yields

g(z) = 5167/ 4 572 1 >0, (48)

where s1, sg are constants and —1/r1, —1/ry are the root of the equation (43).

(i). b<O.

If D; <0, then —1/r; and —1/ry are imaginaries. Hence there does not exist random
variable U satisfying (42). Next consider Dy > 0. From (43) and b < 0, we obtain —1/r1 > 0
and —1/ry > 0. Hence there does not exist random variable U satisfying (42).

(ii). b>0.

(1). Let Dy < 0. Again there does not exist random variable U satisfying (42).
(2). Let D; > 0. From b > 0, we obtain all the coefficients of the equation (43) are positive,
consequently, —1/r; < —1/r < 0. (48) in turn implies

fo(u) = s1uPe™/™ 4 syuPe™/™2 > 0.

Therefore we obtain U has the p.d.f. as given in (44), where 0 < ¢y < 21 /(rBT! — pPH1),
(3). Let Dy = 0. From b > 0 and (43), we have —1/r; = —1/rs < 0. Hence

— 1 —
for(u) = s1uPe™/™ 4 spuP =Ty > 0,
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Therefore we obtain U has the p.d.f. as given in (45), where ¢, ¢a > 0 and ¢; 4+ ¢o = 1.

It is expected that there is also a characterizating result based E(cos(U — X)|X) =b. As
it is similar, we omit the statement and proof for this result. Finally we have also tried to
use h(U, X) = a1sin(U — X ) + agcos(U — X) to determine the distribution of (U, X'). But
the discussion is too cumbersome, hence is omitted.

4. Conclusion

In this work, we characterized the distribution of (U, X) by E(h(U, X)|X) = b, where h
is allowed to be exponential functions or trigonometric functions of U — X. It is expected
that there are some other functions of h(U, X) can be used to characterize the distribution
of (U, X).

For example, in Theorem 1, let a; = 1 and ag = 0, then (10) becomes E(eV~X|X) = b,
or

E(eY|X) = be*. (49)

This is a special form of E(eV|X) = ae® + b. It can be shown the distribution of (U, X) can
be determined under the assumption E(eV|X) = ae® + b. We omit the details here.
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