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Abstract. Although Selberg-type, single positive definite symmetric matrices, gamma and beta integrals
are evaluated by several authors; see e.g., Askey and Richards (1989), Gupta and Kabe (2005), Mathai
(1997), and elsewhere in the vast multivariate statistical analysis literature; the Selberg-type squared ma-
trice gamma and beta interals appear to have been neglected. So also Selberg-type of integrals of positive
signature symmetric matrices, skew symmetric matrices are neglected in the literature. This paper records
Selberg-type squared matrices beta and gamma integrals.
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1. Introduction

We first list a few Selberg-type beta and gamma readily available integrals. The following
three gamma integrals are listed by Mathai (1997, p. 231)

p

/exp{—;tr A2 — Ag)?dA = 7= 32(0 (1 + b)) P [ TGk + 1) (1)
i< il
where A = diag(Ar, ..., Ay), 0 < A < oo,
/exp{—tr; AR TT = A2 = f[lf(g (i~ DTGk 4+ 1)| D0+ R)] . (2)
i =
and
/exp{—tr A2} gug 2N = [T(1+ h)]_pi]j;v <; +i— 1)h> Tlih+1), (3)

which follows from Mathai (1997, p. 114, 2.1.4).
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Askey and Richards (1989), Gupta and Kabe (2005) record

/|A\9 L= A T = A)PtdA = [P(1+ )] pH R+ G- DAL G D) (),

i I(g+t+(i—h))
PP () 3PP(P—1)
/\A!g‘l(l — ) T TTw = A)MdA = Al O .
i< I'(t + pg + p(p HFg+ (i —1)h)T(ih + 1)
(5)
Setting
P
Tp(a) =TTPP~ D] T(a—2t(p - 1)), (6)
i=1
we write
P
/\I+A\ 2t A PP D=L TT(N = M) 7dA = By (2nt, 2qt)(T(1+2t)) P [ [ T(2ti + 1),
1<j 1=1
(7)
where B (a,b) = %.
The present paper evaluates (1), and
P
/ T+ A2 TT (i = A dA = 22PrPPHIT (o — §(p + 1)1+ 20)] P r(2ti +1).
1<j =1
(8)

The integral (8) is listed by Mathai (1997, p. 112, 2.1.4).

Mathai (1997, p. 231, 4.1.2) lists a positive signature symmetric matrix Selberg-type gamma
integral. The positive signature symmetric matrice Selberg-type beta integrals follow on the same
lines. Mathai (1997) also lists several skew symmetric matrices integrals, but not Selberg-type
skew symmetric matrices integrals.

We state some useful results in the next section, and evaluate (1) and (8) in section 3. The
multivariate statisticsl analysis has now become extremely vast, and search for Selberg-type skew
symmetric matrix integrals is formidable.

2. Some Useful Results

Kabe (1984) develops the hypercomplex (HC) multivariate analysis distribution theory, and
we record here some relevant results.

Let X = (X1,..., X)), t= %, %, 1,2 be 4t (p x n) real random matrices having the 4nt
variate normal density

(9)

—troTlX X!
9(X) = (4mt) >[50~ exp {0} ,

4t
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where ¥g, p X p, is
(1 — Yo — X334 — 35 — g — X7 — XgXody — Ey¥3 — EeXsdg — L7X3X43

-Yg — MrXgXsdgy — X3dady — XgXy — 2ydaXisdeirXgdy — Mo — M3 — 24X — X5 —
Yy — 7o Xy YsYr — Mg — XXXy — XyX1 X0 — Mgy — Y5Xy s — Yo, (10)

where now ¢ = 2, and we use Hamilton’s octonions, Halberstam and Ingram (1967, p. 654,
equation (1)). Similar HC theory follows by using Cayley’s or Young’s octonions or bioctonions.

In the context octonion case > is a real positive definite symmetric matrix, and Yo, ..., X3
are real p X p skew symmetric matrices. Now we set

Y = X7 +1Xy —I—jX3+l<:X4—|—€X5—|—mX6—|—nX7—|—rX8, (11)
where i, j, k, £, m,n, r octonions satisfy the multiplication rule

P=pP==0r=m>=n’=r’=1=1ijk=iln=irn=jln = jmn = kir = knm,

(12)
and observe that
?:Xl —Z'XQ—jX3—kX4—€X5—mXG—TLX7—T’X8, (13)
is the HC conjugate of Y, and
dY =dX1dXs...dXs. (14)
After some formidable algebra, Kabe (1984) writes the pn variate normal density of Y to be
g(Y) = =28 72" oxp{—tr 7YY}, (15)
where
Y=31 + Xy + jX3 + kXy + X5 + mEe + nXy + ris, (16)

is the HC Hermitian p x p matrix. All of its roots are real and positive. There are also positive sig-
nature HC symmetric matrices, HC skew symmetric matrices, and they can be used to generalize
or evaluate integrals of type Mathai (1997, p. 231, 4.1.2).

On setting YY' = G, the HC Hermitian p X p Wishart matrix, Kabe (1984, p. 67, equation
(14)) records this Wishart density

9(G) = (Tp(2nt)) T E| 2 G PP D exp{—tr 271G, (17)
a gamma-type HC Hermitian p X p matrix density. The first kind beta density is

9(G) = [By(2nt, 2qt)] |1 — GPOrm Dt g P (18)
and the second kind beta density is

9(G) = [By(2nt,24t)] 7 |I + G|+ G =D, (19)
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3. Selberg Squared Matrices Integrals

It follows from Mathai, Provost, and Hayakawa (1995, p. 200, 4.3.2) that
/exp{—tr G*YdG = 22tp 7tp(p+1), (20)

Kabe (1984, p. 68) shows that G = OAQ’, where O is HC unitary, the Jacogian of transformation
from G to A is given by

J(GA) =TT = 2™, (21)
1<j
From (20) we conclude that
p
/ exp{—tr A} JJ (A — A))*dA = 22PxPH0(T(1 + 2)) P [ [ T(2ti + 1), (22)
1<J =1
Now we note that
/ I+ G?|7dG = / / exp{—tr(I + G2)Z}|Z|* " dzda. (23)

Setting G = Z _iBZ}_i, and integrating with respect to Z first and then with respect to B the
integral (23) is written as

/ exp{—tr Z — tr B*}dB| Z|* 1) 2 0t gz = 92rtr+p, (a - %(p - 1)) ,(24)

where ¢ = i. When G is HC Hermitian we set in (24) t = ¢.
It follows from (24) that

[ 1+ G206 = 2o, (0 L), (25)

and from (25) that

P
/ T+ A2 H()‘Z _ )\j)4tdA _ 22tpﬂ.tp(il’+1)rp <a _ %(p + 1)> [T(1+2t)]77 HF(Qm'+ 1).
i<j i=1
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