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Moments of inverse
(m, n, B)-Laguerre matrices

Wishart matrices are one of the fundamental matrix
models in multivariate statistics. The classical Wishart
ensemble has been generalized to (m,n, 8)-Laguerre
ensemble for g > 0. Many properties such as
eigenvalue densities and moments of (m,n, B)-
Laguerre matrices and inverse (m,n, )-Laguerre
matrices are important in various fields of
mathematics and physics. We consider the (m,n, B)-
Laguerre ensemble and give a necessary and
sufficient condition for finite moments of inverse
(m,n, B)-Laguerre matrices to exist. We extend the
result to inverse compound Wishart matrices for the
values of =1 and 2.
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