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1 Introduction
The Gaussian product-inequality (GPI) conjecture is one of the most famous inequali-
ties associated with Gaussian distributions, which states that for any d-dimensional, real-

valued, and centered Gaussian random vector (Xi,...,Xy),

d d
E|[[x|=]]E[x"] meN. (1.1)
j=1 j=1
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In [12], Li and Wei proposed the following improved version of the GPI conjecture:

d d
E[]‘[ |X,|“f} > [TE[x1“], (1.2)
j=1

j=1

where a;,j = 1,2,...,d, are nonnegative real numbers.

Up to now, the GPI (1.1) and the GPI (1.2) are still open, however, some special cases have
been proved by using various tools. Frenkel [6] proved (1.1) with m = 1 (or (1.2) for the case
aj = 2) by using algebraic methods. Malicet et al. [13] gave an analytic proof to Frenkel’s
result among other issues, such as giving new lower bounds on homogeneous polynomials
(see [13, Theorem 1.5]), and presenting a new result supporting the U-conjecture (see [13,
Theorem 1.7], the U-conjecture is still open). Wei [21] proved a stronger version of (1.2)

for aj € (—1,0) as follows:

d k d
E[H |X,'|"‘/i| > E|:1_[ |)(,|“f:|E|: I |X,'|"‘/i|, Vi<k<d-1. (1.3)
j=1 j=1

j=k+1

From Karlin and Rinott [10], we know that (1.1) and (1.2) hold for X = (X,..., X,;) when
the density of | X| = (|X1], |Xal,...,|Xa|) satisfies the so-called condition MTP,, and for any
nondegenerate, 2-dimensional, and centered Gaussian random vector (X1, X3), (| X311, | X2|)
has an MTP; density. Thus, (1.1) and (1.2) hold for d = 2.

Lan et al. [11] used the hypergeometric functions to prove the following 3-dimensional

GPI: for any m;, m; € N and any centered Gaussian random vector (X3, X3, X3),
2m1 y2my v 2ma 2mq 2my 2my
E[X;™ X" X5 ] = E[X7™ JE[ X, [E[X5™]. (1.4)

Russell and Sun [20] proved the following 3-dimensional GPI: for any m,, m3 € N and any
centered Gaussian random vector (X7, X5, X3),

E[X2X;"2X3™] = E[ X} |E[ X3 |E[X5™]. (1.5)

Herry et al. [9] proved the following 3-dimensional GPI: for any 1, m,, m3 € N and any

centered Gaussian random vector (X1, X5, X3),
E[X7"M X3 X5 ] = E[X;™ |E[X, " |E[ X5 (1.6)

Genest and Ouimet [7] proved that if there exists a matrix C € [0, +o0)?*? such
that(X1,Xs,...,Xy) = (Z1,Zs,...,Z4)C in law, where (Z1,2,,...,Z,) is a d-dimensional,

standard Gaussian random vector, the following stronger version of (1.1) holds:

d k n
2m; 2m; 2m; ,
E[]_[X,- ’]zE[]‘[xj ’}E[ij ’}, mieNj=1,.,nVl<k<n-1 (17)
j=1 j=1

J=k+1

Russell and Sun [17] proved among other things that (1.7) holds if all the correlation co-
efficients are nonnegative. Edelmann et al. [5] extended (1.7) to the multivarite gamma
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distributions. As to other related work, we refer to Genest and Ouiment [8], Russell and
Sun [18], and Russell and Sun [19].

Recently, De et al. [3] obtained a range of quantitative correlation inequalities, including
the quantitative version of the Gaussian correlation inequality proved by Royen [16], and
the quantitative version of the well-known Fortuin—Kasteleyn—Ginibre (FKG) inequality
for monotone functions over any finite product probability space. A further related work
is De et al. [4].

To our understanding, quantitative correlation inequalities contain more information
than qualitative correlation inequalities, and can imply the latter. A quantitative inequality
with respect to (w.r.t. for short) the corresponding qualitative inequality is like the law of
iterated logarithm w.r.t. the strong law of large numbers. In this note, we consider the
quantitative versions of the two-dimensional Gaussian product inequalities.

For any centered, nondegenerate, and two-dimensional Gaussian random vector (X3, X3)
with the correlation coefficient p, without loss of generality, we assume that E[X?] =
E[X2] = 1. We will prove that for any real numbers &y, € (~1,0) or a;,a; € (0,00), it
holds that

E[1X 1 1X,]°2] - E[1X0 | JE[1X:1°2] = f(ar, @0, ) = O,

where the function f(a1, &y, p) will be given explicitly by the Gamma function and is pos-
itive when p # 0. When -1 < o; < 0 and a3 > 0, Russell and Sun [18] proved the “oppo-
site Gaussian product inequality’, of which we will also give a quantitative version. These
quantitative inequalities are derived by employing the hypergeometric functions and the
generalized hypergeometric functions.

The rest of this note is organized as follows. In Sect. 2, we present the main results and
some corollaries. In Sect. 3, we give the proofs. In Sect. 4, we give some remarks. In Sect. 5,

we give the conclusion and introduce some related questions.

2 Main results
Throughout this note, any Gaussian random variable is assumed to be real-valued, non-

degenerate, and standard. Our main results are as follows.

Theorem 2.1 Let (X1,X,) be centered, bivariate Gaussian random variables with the
correlation coefficient p satifying |p| < 1. Then, for any real numbers oy,a, € (—1,0) or
1,0 € (0! OO),

E[1X:1°11X2|*?] - E[1X: |1 ] E[1X2]*2] = f (e, @2, ), (2.1)

where the nonnegative function f(-) is defined by

f(Oll,Olz,/O)
O[1+Q2
272 2 1 1 .
AR D (EE)N(E), if —1<ap,ap<00r0<ap,ay <2o0rap,ay>2,
= o] oy
2 2 Ot10t2p2 o]+ag—1 P
v I'( 3 ), ifa1>2,0<a <20r0<a; <2,0p>2.
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When the real numbers «; and «; in Theorem 2.1 have opposite signs, Russell and Sun

[18] proved the following opposite GPI:
E[1X11°1 X512 ] < E[1X1 ]! |E[1X2*?]. (2.2)
We have the quantitative version of the GPI (2.2) as follows.

Theorem 2.2 Let (X1,X,) be centered, bivariate Gaussian random variables with the cor-
relation coefficient p satifying |p| < 1. Let a; € (-1,0) and o, € (0,00).
(i) WhenO0<ay <2,

H1+(¥2

277 2 1 1 3
bt bl Y (ot W Vol (Rt T T (B B B P
o 2 2 2 T2

< E[1X:|“11X2|°?] - E[1X11 ] E[|1X2]*? ]

ajta

e 2
< 272 o100 r o +1 r oy +1 <0, (23)
21 2 2

where F(-) is the hypergeometric function defined by

F(a,b;c;2) := Z (“zz)(b)n

n=0

ZVI
T |Z| =< 1’ (2'40
n!

and, for o € R,

al+1)...(a+n-1), n>1,
() =
1, n=0,a #0.

(ii) When ay >2,

2#051012,021_‘ ap +1 r oy +1
2 2 2

< E[|X1|a1 |X2|a2] —E[|X1|a1]E[|X2|a2]
277 2 1 1 3
< min G (BT (L2 \ (1212220 ob
o 2 2 2 2°2

By Theorem 2.1, we have the following corollaries.

Corollary 2.3 Let o, € {1,2} in Theorem 2.1, then we have

’

E[1X1]1X,] - E[1X11|E[I1X2]] =

02

NI

E[|1X:11X:%] - E[|1X: | |E[X2*] =

’

9

E[X:°X,7] - E[X:?|E[X,%] = 20

Page 4 of 11
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Corollary 2.4 Under the conditions of Theorem 2.1, suppose that ay = 1, and «; is an

integer satisfying oy = m > 2. Then,

(m=2)!mp?
E[IX11"1Xa1] - E[I Xa|"|E[1X2)] = { Y20

2
%, if mis odd.

, ifmiseven,

Corollary 2.5 Under the conditions of Theorem 2.1, suppose that a1 and o, are integers
and oy = m, ay = n with m,n € (2,00),
(i) if m, n are both even integers, then

(m — 1)!(n —1)!\mnp>

’

E[X,"X,"] - E[ X" |E[X,"] > 5

(i) if m, n are both odd integers, then

— — 2
E[b 1706 "] - E[pa e[ = &2 1>”(nn Vtmnp?.

(iii) if one of m and n is odd and the other is even, then

(m = 1)1 = 1)!'mnp?

E[1X:1"1X1"] - E[1X1 " |E[ 1 X21"] = Nz

3 Proofs

In this section, we will give the proofs of Theorems 2.1 and 2.2. First, we recall some prop-
erties of hypergeometric functions and generalized hypergeometric functions in Sect. 3.1.
The proofs of Theorems 2.1 and 2.2 will be presented in Sects. 3.2 and 3.3, respectively.

3.1 Preliminaries
Definition 3.1 (see Andrews et al. [1, Chap. 2] or Rainville [15, Chap. 5]) The generalized
hypergeometric function ,Fy(a1,...,ap; b1,...,by 2) is defined by

o~ (@)n... (@), 2"
F (ai,...,a,;b1,...,b,;2) = —_—
pFq(ar ap; 01 72) ; BBy 1!

(3.1)
where

al+1)...(a+n-1), n>1,

1, n=0a #0.

() 2=

In particular, when p = 2 and g = 1, 2Fi (a1, a3; b1; 2) is called the hypergeometric function
that is written as F(a, b; c; z) in short (see (2.4)).

Theorem 3.2 (see Andrews et al. [1, Theorem 2.2.5] or Rainville [15, Theorem 21]) If
|z| <1,

F(a,b;c;z) = (1-2)“ F(c - a,c - b;¢; 2). (3.2)
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Theorem 3.3 (see Rainville [15, Theorem 28]) Ifp < g + 1, Re(b1)> Re(a;)> 0, no one of

b1,by, ..., b, is zero or a negative integer, and |z| < 1,

qu(ﬂl,ﬂg, vos ,ﬂp;bl,bg, .o .,bq;Z)

F(bl) fl (a1-1 (b1-a1-1)
= - ta- _p\ra-be (g asb,...,byz). 3.3
C(a)T(by —a1) Jo ( )p—l ¢-1(az ap; 03 7 2) (3.3)

If p < q, the condition |z| < 1 may be omitted.

Theorem 3.4 (see Rainville [15, Theorem 18]) IfRe(c —a — b) > 0 and if c is neither zero

nor a negative integer,

I'c)I'(c—a-b)

Fabial) = 5 oFe—n)

(3.4)
In addition, from Andrews et al. [1, (2.5.1)], we know that the hypergeometric function

satisfies the following differential equation:

d b
—F(a,b;c;z) = a—F(zz +1,b+1;¢c+ 1;2). (3.5)
dz c

3.2 Proof of Theorem 2.1

Obviously, we can assume that p # 0. From the density function of a centered Gaussian

random variable and the definition of the Gamma function, we have that fori = 1,2,

00 \/27'[

+00 1 xz 2 +00 x2
E[1X;]%] :/ ——|x|%e" T dx = i/ x%e” T dx
_ v Jo
27 (" o 27 fai+1
- —/ Y2 e‘ydy=—l“<a‘ ) (3.6)
0

P JT 2
Then,
2a1;a2 o +1 oy +1

E[1X: | E[|1X,]2] = r(= r{=-). 3.7

[ Jefpar] - 2 r (200 (2 67)
Since |p| < 1, by Nabeya [14], we know that

2a1§az o +1 oy +1 o oy 1
E[1X0] [ Xa]22] = (2= 2 ) r(-2,-25550), 3.8
(] - 2 (2 (2 (<= e 39

where F(-) is the hypergeometric function defined by (2.4).
It follows from (3.7) and (3.8) that

E[1X1|"1X|“2] - E[1X:|“ JE[1X2]°2 ]

1+

2a 2 1 1 1
_ ot \p (et F _ﬂ,_%;_;[ﬂ ~1. (3.9
= D) 2 2 22
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ap+a

Since LF(‘”—”)F("’Z”) > 0 for any -1 < a1, 3 < 0 or oy, @, > 0, it is enough to find
the lower bound of F(-%, -%; 5, p?) — 1. First, we have that
F(—ﬂ o 1.p2) 1. i CFREF (02
) 7 M - 1
27272 (O k!
~ io: (= )ks1 (=B ke (/02)]“rl
=0 (§)k+1 (k+ Iyl
_ pPogay xn (1= (1 = D)D)k _ p_zk
2 & (nen (“!
2
praoy o oy 3 9
= Ell-—1-—F,1;-,2 , 3.10
5 3 2( 5 ) 2 P) ( )

where ,Fy(a1,...,ap;b1,...,b,2) is the generalized hypergeometric function defined by
(3.1). By the property of the generalized hypergeometric function in (3.3) and (3.10), we
obtain that

F —ﬁ,—%;l;p2 —1='02011052 @) / 4 %;ipzt dt
2 2 2 2 r(ra 2’ 2 2

p?
=°‘1“2/ F<1—ﬂ,1 2 3 h) dh. (3.11)
0

2 2 279

Secondly, by (3.5) and the Euler transformation (3.2), we have that

ip(l_ﬂ,l_%;ih)

dh 2 2°2

2 5

(1= (1= ) p(2-L 2222
3 2 2 2 22
2 1+oq +o 1 1 5

-2(1-2 1—— (- T2p( o 22 2220, (3.12)
3 2 27227 272

Therefore, in order to estimate F(-%, —“72, 33 p?) — 1, we divide it into the following two

cases.
Case I: When -1 < otl,ozz <0or0<aj,ay <2,0ray,uy > 2.
In this case, (1 - 5)(1 - ) > 0 and oy > 0. Thus, the derivative of 2 G F( =1~

0‘22 ; g,h) in (3.12) is nonnegatlve. Therefore, by (3.11) we obtain that

2
P-4, %21 o —lzalazfp Fl1-%1-%3 0 an- 222 2
2’22 2/ 21750 2

Thus, by the above statements, we obtain that

aqtap
E[ X1 X2]%2] — E[|1X1 | |E[ | X222 ] > 272 r ap +1 r oy + 1\ oy .p2
T 2 2 2

oy +ay

:2 2 (xlazp r o +1 r oy +1 '
2 2 2
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CaseIl: When o >2and O <oy <2o0r0<a; <2anday > 2.

Without loss of generality, it is assumed that «; > 2 and 0 < @y < 2. Then, (1 - G)(1 -

“72) < 0and ojp > 0. Thus, in this case, by (3.12), we know that

d o o 3
___lj 1 ] 1 h < O.
dh ( 2 272 ) -

Then, F(1-%,1- %; g,h) reaches its minimum at / = 1, and the minimum value is

ay ay 3 39522 - 3)
F\l1-—1-—so5l )= 1w 1y
227 TR N+ )

where the equality holds by (3.4). Then, from (3.11), we obtain

1
F(—O;l o 1 2)—120410[2 )92 - 3)

222 2 D2+ Or(z+ L)
From (3.9), we obtain

E[1Xq|“1X,|“2 ] - E[1X: | JE[1X2]°?]

ag+ag 3 1
- 272 r ap +1 r oy + 1\ o0y L FEr(*5=-3)
oo 2 2 2 (% + )% +3)

aj+ap

277 alazp - o +ay—1
47 2 '

The proof is complete.

3.3 Proof of Theorem 2.2
From the proof of Theorem 2.1, we know that

E[1X1|"1X|“2 ] - E[1X: | |E[1X2]°2]

:2a1;azr o +1 r as +1 r _%,_%;l;pQ _1l,
T 2 2 2 2°2
1 o 3
F(-2, -2, 22 ) 1282 [0 p( -2 12220 an, (3.14)
27 272 2 J 2 272
and
d o1 Olz 3
—Fl1-—,1- s h
dh ( 27 272 )
2 +aq +a 1 1 5
-4 1——(1 R ) o (it e My |
3 2 27 2’2" 272
Case I: 0 < @y < 2. In this casel— 2 > (0 and thus
d (05} [0%)] 3
—F(1-—,1-—;=;h)>0.
dh ( 2 22 )—

(3.13)

Page 8 of 11
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Then, from (3.14), we obtain

2 2
LS l—ﬂ,l—%;il <F —ﬂ,—%;l;p2 —lfalaz'o <0,
2 2 22

which together with (3.13) implies (2.3).
Case II: o5 > 2. In this case, 1 — %2 <0, and thus

d o1 [0%)] 3
—F(1-—,1-—;—;h] <0.
dh ( 2 272 )‘

Then, from (3.14), it can be derived that

9 2
menn’ _p(oon o ) cmety e @)
2 277272 2 27 22

which together with (3.13) implies (2.5).
The proof is complete. 0

4 Remarks
Remark 4.1 If p in Theorem 2.1 satisfies that |p| = 1, then X; = £X; in law and thus
E[|X1]|X32]%2] = E[|X1]****2]. From (3.6) and F(%) = /7, we know that

E[1X1|“1X|“2 ] - E[1X: |*V JE[1X2]*2 ]

= E[1Xq |12 ] — E[1Xq |1 JE[1X2]*?]

a+ag

277 oyt +1) 2770 fog 41\ [on+1
= r - r r
JT 2 7 2 2
2777 F(al + 1)F<a2 + 1) [F(%"”I)F(%) 1]
= 1 iy
i 2 2 [ ()0 (%57)
:2a1;a2r ap+1 r ax+1 r _ﬂ,_%;l;l _1l,
T 2 2 2 272
the last equality follows from (3.4). That is to say, (3.9) still holds in this case. Hence, the
result of Theorem 2.1 still holds if | p| = 1 and one of the following two conditions holds:

(1) o1,0 € (0, OO);
(ii) o1,09 € (-1,0) and a7 + a5 € (-1,0).

Remark 4.2 If p in Theorem 2.2 satisfies that |p| = 1, then by Remark 4.1 and the proof of
Theorem 2.2 we know that the result of Theorem 2.2 still holds in this case.

5 Conclusions
In this note, we gave several quantitative versions of the two-dimensional Gaussian prod-
uct inequalities, which can imply the corresponding qualitative inequalities and contain
more information. The main results are Theorems 2.1 and 2.2.

We hope that this note is a good starting point in this aspect and can stimulate more
related work. In fact, we can ask the following questions:
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Question 1 How about the quantitative versions of the 3-dimensional Gaussian product
inequalities (1.4), (1.5), and (1.6)?

Question 2 How about the quantitative version of the product inequality (1.7)?

Question 3 How about the quantitative version of the product inequality (1.3)?
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