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Abstract

The moments of multivariate Wishart distribution is known up to the fourth order. Some researchers have derived moments of some special type of functions namely, sample trace and determinant of a random Wishart Matrix which have applications in estimation theory. In this talk, we will present how a density identity can be exploited to derive product moments of bivariate Wishart distribution. This technique exploits the derivative with respect to the correlation parameter to evaluate trivariate integrals. Only a few special cases are published in the literature which is considered for applications in correlation analysis. Some expressions for moments which seem to be difficult to evaluate in the closed form will be outlined.
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