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In article [1] A.M. Kagan and G.J. Székely introduced a notion of Q-
independent and Q-identical distributed random variables.

Definition 1. Let (X1, . . . , Xn) be a random vector with the characteristic
function ϕ(t1, . . . , tn). Denote by ϕ1(t), . . . , ϕn(t) the characteristic func-
tions of the random variables X1, . . . , Xn respectively. The random vari-
ables X1, . . . , Xn are said to be Q-independent if for all t1, . . . , tn ∈ R the
condition

ϕ(t1, . . . , tn) = ϕ1(t1) · · ·ϕn(tn) exp(q(t1, . . . , tn)),

where q(t1, . . . , tn) is a polynomial such that q(0, . . . , 0) = 0, holds.

Definition 2. Random variables X and Y with the characteristic functions
ϕX(t) and ϕY (t) respectively are said to be Q-identically distributed if for
all t ∈ R the condition

ϕX(t) = ϕY (t) exp(q(t)),

where q(t) is a polynomial such that q(0) = 0, holds.

A.M. Kagan and G.J. Székely describe in [1] a wide class of polynomials
for Definition 2. They also give an important example for Definition 1 with
polynomial q(t1, t2) = t1t2. We give a complete description of polynomials
which appear in these definitions. The main tool of our investigation is
paper [2] of A.A. Goldberg.
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