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Abstract. The inverse Gaussian distribution is a common distribution
in many different fields, such as life tests, psychology, demography, lin-
guistics, environment and finance. In this paper, we give the geometric
interpretation of the inverse Gaussian distribution from the viewpoint of
information geometry. We obtain the Fisher information matrix, Rieman-
nian connections and Gaussian curvature of the inverse Gaussian distri-
bution. Then we investigate the KL-divergence, J-divergence, geodesic
distance and the relations between of them.
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1 Introduction

The inverse Gaussian distribution has a history dating back to 1915 when Schrédinger
and Smoluchowski presented independent derivations of the density of the first passage
time distribution of Brownian motion with positive drift [10]. Tweedie has shown the
inverse relationship between the cumulant generating function of the first passage
time distribution and that of the normal distribution, Tweedie proposed the name
inverse Gaussian (IG) for the first passage time distribution [11]. Wald has derived the
limiting form of IG [12]. Therefore, it is also called as Wald’s distribution, particularly
in the Russian literature [6].

The IG is used to model non-negative, positively skewed data and has a wide
variety of applications in business, survival analysis, finance, medicine, and even in
labor dispute resolution. The tail of the distribution decreases slowly compared to
the normal distribution. Therefore, it is suitable for modeling phenomena where
there is a greater likelihood of getting extremely large values compared to the normal
distribution.

In the present paper, we consider the geometric structure of the IG. Firstly, we
give the Fisher information matrix, the Riemannian connections, the Gaussian cur-
vature under the coordinate system (u, ). We can see that the IG is an exponential
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family distribution. Secondly, we give the KL-divergence and J-divergence in this
distribution. Furthermore we give the geodesic distance and the relations between of
them.

2 Preliminaries

Definition 2.1. A continuous random variable X C R” is a random variable taking
a continuous range of values; its probability distribution has a probability density
function (pdf), p(x), which is a non-negative function, integrable with respect to the
Lebesgue measure on X, i.e. a function p : X — R satisfying [4]

p(x) >0, (Vze X) and /p(m)daﬁ =1

Consider a family S of probability distributions on X. Suppose each element of
S, a probability distribution, may be parameterized using n real-valued variables
(61,6%,---,0") so that

S ={po=p(z;0) |0 = (6",6%---,0") € ©}

where © is a subset of R™ and the mapping 0 — py is injective. We call such S an
n-dimensional statistical model on X [2].

Definition 2.2. Consider n + 1 real-valued smooth functions C(x), F;(z) on X such
that C(z), Fi(x),- -, F(x) are linearly independent. Then define the normalization

function
Y(0) =In (/ ec(‘”)+9iFi(”)dx>

and consider the exponential family of probability densities
(2.1) po(w) = ha)e” FH 0O

with h(z) = e“®) 2 € X. The statistical model S = {p(z;0)}, is called an exponen-
tial family and @° are its natural parameters [4].

Definition 2.3. Let S = {py | 0 € O} be an n-dimensional statistical model. Given
a point 6, the Fisher information matrix of S at 6 is the n x n matrix [g;;(0)], where

the (i,5)"" element 95 (0) is defined by the equation below
9i;(0) = Eg [0:190;lg] = /&l(az;9)3jl(x;9)p(x;9)dz

where 0; = %, lg = l(z;0) = Inp(x;0), and Ey denotes the expectation with respect
to the distribution pg. We note that it is possible to write g;; as [2]

(2.2) 9ij(0) = —E [0;0;lnp(x; 0)] .
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Definition 2.4. The metric tensor g;;(#) brings about a natural affine connection,
whose coefficients are given by

1 T
(2.3) Ffj =3 ng (0i9ri + 0igrj — 0rgji)

which is called Christoffel symbol (¢*" is the inverse of the Fisher information matrix
gkr) [3].

Definition 2.5. The Riemann curvature tensor is defined by [8]

(2.4) Rl = 0;T}, — Tl + > T%, T — T}, T
The Riemann tensor can be written using its covariant components as the following:
(2.5) Rijir =Y gim Bk
We can obtain a tensor of rank two as
(2.6) Ri]‘ = ngleilj-

k
This tensor is called the Ricci tensor. The scalar curvature R is defined by
(27) R = Zginij.

ij
If n = 2, then

1

is called the Gaussian curvature [5].

Definition 2.6. When S is a Riemannian manifold, we can define a Riemannian
geodesic. The distance along a geodesic, between two points p and ¢ is defined by the
integral

(2.9 swa)=| [ [S a@ava).

Definition 2.7. The divergence function is given by

(2.10) Drr(p |l q) = / p(x)ln]qjggdx

which is known as the Kullback-Leibler divergence [1]. It is well known that Dgr.(p ||
q) is non-negative, additive but not symmetric. To obtain a symmetric measure, we
can define

(2.11) J(p,q) = Drr(p |l 9) + Drr(q | p)

which is called the J-divergence [9].
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3 Geometric structure of IG statistical model

Let X = (0,00) and © = (0,00) x (0,00). The probability distribution function of an
IG with two-parameter 6 = (61,6%) = (u, \) € © is given by the formula

(3.1) p@x9)=zmxuhx>=:(QWxg>lﬂ.exp{._*@;;;”2}

where x € X. The parameter p is the mean of the distribution and A is a scale
parameter [7]. Using the well-known properties of a pdf

(3.2) /p(x)daj =1, /xp(a:)dx = E|z], /lp(a:)dx =FE {1]

and by a straightforward calculation, we get

1 1 1
(3.3) Elz]=u, E {} =—+ .

T p
Proposition 3.1. The IG is an exponential family distribution.

Proof. The log-likelihood function of IG is
Az A A

1 1 X
(3.4) Inp(x;0) = Inp(x; p, A) = §ln)\ - 5[71(277:3 ) — 25 + T
From (3.4), the IG pdf (3.1) can be rewritten as

! ex —ix—i—i—i—i—}m)\
V2ma3 b 242 20 po 2 '

p(x;0) = elnp(;0) —

Set )
h(z) =
(@) V2mas
A A
1 _ 2 _ _ 2
0= 2u2’ 2
1
Fi(z) =z, Fa(z) = -

then the potential function ¥(6) can be written as

1 1
Y(0) = —% - glnA = -2V . 62 — 5ln(—zeg)

so from (2.1), it is an exponential family distribution. O

Proposition 3.2. The Fisher information matriz for the IG distribution is given by

(35) gmmz(% L)
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Proof. Using (3.4), we have

3z 2)\
0uOulnp(z; p, X) = A + 3
1
3.6 . -
(3.6) O\OxInp(x; p, A) e
x 1
OOpulnp(x; p, A) = 0 0xlnp(z; 1, A) = R

Using (2.2), (3.3) and (3.6) we get the Fisher information matrix with respect to the
coordinate system (u, \). O

From (3.5), we can get the inverse of the Fisher information matrix

(5.7 so=(5 %)

3.1 The Riemannian and scalar curvatures

From (2.3), (3.5) and (3.7) we can see that the Christoffel symbols as follows:

3 1
Fh:—*v F%1: %ZZﬁa Féngglszzzo,
M =-=, I3, =——.
11 M3a 22 \

Using (2.4) and (3.8), we get the nonzero components of the Riemannian curvature
tensor

1 A
(3-9) R%m = _R%ZI = —ma R%m = _R%m = _72;13'
From (2.5) and (3.9), we have
1
3.10 R =R = —R =_R =
( ) 1212 2121 1221 2112 Ve

and the other components are equal zero. Using (2.6), we find that Ricci curvature
tensor is given by

A 1

(3.11) Ri2 =Ry =0, Ry = 727”3’ Ry = e

Using (2.7) and (2.8), we have the following theorem.

Theorem 3.3. The scalar curvature and the Gaussian curvature of IG are given by

1
(3.12) R=-1and K = —5
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4 The relation between the divergence and the geodesic
distance

4.1 The geodesic distance

Let p(z; pp, Ap) and g(z; pg, Aq) be a IG pdf. From (2.9) and (3.5), we have the
geodesic distance between two points,

(4.1) S=S(p.q) = %(du o (dA)?

2)2

We consider the following two cases:
(i). If w is fixed, from (4.1), the geodesic distance is

1 A
4.2 S=—=[In|.
(42) V21N
(ii). If X is fixed, from (4.1), we obtain that in this case the geodesic distance is
4.3
(4.3) e

4.2 The KL-divergence

Theorem 4.1. The KL-divergence of IG pdf p(x;0,) and q(x;0,) satisfies the follow-
ing equation:

A Aoty Ag | Ag | Ag

1 1
4.4 D ==l - = —.

Proof. From (3.1), p(z;6,) and ¢(z;0,) are defined by the following equations:

(
. _ Ap V2 Ap(z — /~Lp)2
p(@;bp) = (27m‘3) 'exp{Qlup%c ’

. _ Aq Y2 Agz — Mq)2
w00 = (575 ) e T

where 0, = (ftp, Ap), 0 = (g, Ag). Using (2.10), (3.2), (3.3) and (4.5)

o 1Ay Al —pp)? A(x—u)2>
D - z) | =inZk - 2P P4+ ) dx
x|l @) /0 p(z) (2 Ay 2u,2 2uq2x

1. A [
= fln—p/ p(x) dx

A o0 o0
- p2 (/ J:p()dx—Qup/ dac—i—upz/ )
2p 0 0 0
Ag xp(z da?—2u/ dm—l—,u2/ )
2:“(1 /0 “Jo “Jo

Thus, using (3.2) and (3.3), we arrive at the proof of the theorem. O

(4.5)
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Similarly, we have

1. A 1 Ap A A A

4.6 D — ple _ -y ple 7 /4 P

(4.6) xe(a ] p) =3 M T8 T o e o o
Special cases:

(i). If pp = pg = p, we can see that (4.4) reduced to

1, A, 1 A
4. D — _nlr -4 e
(4.7) xkL( |l q) 2ln)\q 2+2/\p

(ii). If A, = Ay = A, (4.4) takes the form

)\(MP H"I)2
4.8 Drrlp| q) = —/————.
( ) KL( || ) 2 q2 »

Then from (4.2), (4.3), (4.7) and (4.8) we have the following theorem.

Theorem 4.2. Let p(x; pip, Ap) and q(x; pig, Ag) be a IG pdf. Then the KL-divergence

and the geodesic distance are connected in the following ways
(i). when u fized,

1
Dicr(pllq) =5 (/% - v2s - 1),
(ii). when \ fized,

(VA + Vi) oo

Dkr(pll q) = S
q

4.3 The J-divergence

Theorem 4.3. The J-divergence of IG pdf p(x;0,) and q(x;0,) satisfies the following

equation:

Aghp  Aq Aq i Aq Apbg — Ap Ap i Ap

214> g % E 2mp® % 2Xg
Proof. Using (2.11), (4.4) and (4.6), we arrive at the proof of the theorem.

(4.9) J(p,q) =—-1+

Special cases:

(1). If pp = pg = p, we can see that (4.9) reduced to

A A
4.1 =14 2 4 P
(4.10) J(p.q) o, o,
(ii). If Ay = Ay = A, (4.9) takes the form
A p — 11\
4.11 J(p,q) = = (uy + <"’>
(1) r.0) = 5 o) (P2

Then from (4.2), (4.3), (4.10) and (4.11) we have the following theorem.
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Theorem 4.4. Let p(x; pip, Ap) and q(x; ug, Ng) be a IG pdf. Then the J-divergence
and the geodesic distance are connected in the following ways

(i). when u fized,
J(p7 q) = COSh(\/ﬁS) - ]-a

(ii). when A fized,

(Hp + #q) (\/FTPJF \/174)252.

J(p,q) = Siog
Prq
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