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Characteristic Function of Non-Central Singular Wishart Distribution
LI Fei LI Qin
( School of Mathematics and Information Sciences Yantai University Yantai 264005 China)
Abstract: With the SVD’ s decomposition and the characteristic function of non-central Chisquare distribution the

characteristic function of non-central singular Wishart distribution is deduced. An important property of Wishart dis—

tribution is extended to the case of singular and non-central. And we proved the non—central singular Wishart distri—

bution by the characteristic function.

Key words: non-central singular Wishart distribution; singular normal distribution; characteristic function
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