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Abstract: We present a systematic study of Riesz measures and their natural expo-
nential families of Wishart laws on a homogeneous cone. We compute explicitly the
inverse of the mean map and the variance function of a Wishart exponential family.

2000 AMS Mathematics Subject Classification:Primary: 15B48; Secondary:
62H05.

Keywords and phrases:Natural exponential families, variance function, Wishart
laws, Riesz measure, homogeneous cones, graphical cones.

THE FULL TEXT ISAVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=39.2&nrA=6&ppB= 337&ppE= 360

