A SPECIAL CLASS OF PARTIAL-SUMS DISCRETE PROBABILITY DISTRIBUTIONS

Ján Mačutek

Department of Probability and Statistics, Faculy of Mathematics, Physics and Informatics Comenius University Mlynská dolina, 842 48 Bratislava, Slovak Republic

macutek@fmph.uniba.sk

A generalization of the partial summation

P_i = 1P_j

=i^P

�_{j , i = 0, 1, 2, . . .}

is presented, fP �_j g1_j=0 being so-called parent (or generating) distribution and fP_j g1_j=0 a descendant (generated) distribution. The summation is mentioned in [3], p.448 and [5].

Relations between the probability generating functions and moments of the parent and descendant distributions are analyzed. It is shown that the geometric distribution is invariant in regard to special cases of the generalized summation.

References

[1] Gerterkorn, T.: On the generalized Poisson distributions, Łoodzkie Towarzystwo Naukowe Sekt. 3, 85, 7-41.(1962).

[2] Gold, L.: Generalized Poisson distributions, Annals of the Institute of Statistical Mathematics (Tokyo) 9, 43-47.(1957).

[3] Johnson, N.L., Kotz, S., Kemp, A.W.: Univariate Discrete Distributions, Wiley, New York (1992).

[4] Wimmer, G., Altmann, G.: Thesaurus of univariate discrete distributions, Stamm, Essen (1999).

[5] Wimmer, G., Altmann, G.: On the generalization of the STER distributions applied to generalized hypergeometric parents, submitted.

[6] Wimmer, G., Altmann, G.: A characterization of the geometric distribution, Tatra Mountains Mathematical Publications 17, 325-329 (1999).