Appendix ]
Bivariate edgeworth expansion

Given the bivariate Gaussian, in terms of the standardized variables ¥ and y,
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the bivariate Edgeworth expansion for any bivariate distribution (%, 9) follows from,
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Assuming that the bivariate reduced cumulants k.s behave as k,, oc Y~ (+5-2/2
where Y is a system parameter, and collecting in the expansion of Eq. (J2) all the
terms that behave as Y~¥/2, P = 1,2,..., we obtain the bivariate ED expansion to or-

der 1/P [Ko-84, 5t-871,
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The bivariate Hermite polynomials Hep, m, (%, ) in Eq. (J3) satisfy the recursion rela-

tion,
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The polynomials Hey,, m, with m; + my <2 are
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Note ﬂlat Hemlmz (ﬁ,y} - Hemzml (?, i).
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