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Abstract. The aim of this paper is to study a dimorphic property associated with two different sums
of identically independent Bernoulli random variables having two different families of probability mass
functions. In addition, we give two expressions on sums of products of degenerate Stirling numbers of the
second kind and Stirling numbers of the first kind connected with those two different sums of identically

independent Bernoulli random variables.

1. Introduction
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It is well known that Bernoulli random variable is the discrete random variable which takes the value 1
with probability p and the value 0 with probability 1—p, where 0 < p < 1. In this paper, we study a dimorphic
property (see Theorem 2) associated with two different sums of identically independent Bernoulli random

variables having two different families of probability mass functions.

Further, we give two expressions on sums of products of degenerate Stirling numbers of the second
kind and Stirling numbers of the first kind in connection with those two different sums of identically
independent Bernoulli random variables. In fact, one is expressed in terms of the expectation of a random
variable associated with one sum of identically independent Bernoulli random variables (see Theorem 3)
and the other in terms of an integral involving the other sum of identically independent Bernoulli random
variables (see Theorem 4). In the rest of this section, we recall some facts that are needed throughout this

paper.
For any A € IR, the degenerate exponential function is defined as
(&) tn
&)=Y W, (seel7,8,9,10,11,12]),
n=0

where (x)o1 =1, ()1 = x(x = A)(x = (1 = DA), (n > 1).
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When x = 1, for simplicity we write e,(t) = eﬁ(t). Note that }llné ey(t) = Z
- n=0
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The Stirling numbers of the first kind are defined by
n
(=Y Siln, ¥, (n20), (seell,3,4,14)), 2)

where (x)o =1, (x), =x(x —1)---(x —n +1), (n 2 1). As the inversion formula of (2), the Stirling numbers
of the second kind are defined by

X" = Z Sy, D(x), (n=0), (see[l4,15,16,17,18]). 3)
Moreover, in [8] the degenerate Stirling numbers of the second kind are defined as

(=Y Saa(n, D), (1> 0). @)
1=0

Note that }\in& Soa(n, 1) = Sa(n, 1), (n,1 > 0). From (4), we note that

eA(t) Z Soa(n, k (k> 0), (seel6,8,9]). (5)

Let X be a discrete random variable with probability mass function p(j) = P{IX =j}, (j =1,2,...). Then
the expectation of X is defined by

n

EIX"]= ) i"p(), (neN), (see[1,2,17)). )

i=1
It is known that that the variance of X is given by
2
0% = Var(X) = E[X?] - (E[X])’, (see [17]). 7)

Let (X )i<j<n be 1dent1cally independent Bernoulli random variables such that X; has the probability of
success <, (j=1,2,...,n). Thatis,

1, if success,
X;j _{ 0, otherwise, (8)
with P{X; =1} = % P{X; =0} =1-P{X; =1}, where j=1,2,3,...,n, (see [2,5,13,17,18]).
Let us assume that the random variable Y, is defined by
n
Yn:X1+X2+-~-+X,,:ZXZ-. (9)
From (6), (7) and (9), we note that
n n 1
ue=Ev,]=) EIX1=) <, (10)
j=1 =
and
= £ - (E) = ) 5 (- 3) )
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2. Dimorphic properties of Bernoulli random variables

In this section, we show the dimorphic property (see Theorem 2) associated with the two different sums
Yy = L Xj (see (9)) and Zy 1 (@) = Liq Xja(a) (see (13)) of the identically independent Bernoulli random

variables X, with the probability of success %, and those Xj(a), with the probability of success 717

Fora >0(a e R),and A € (0,1), let (X f”‘(a))1<j<n be identically independent Bernoulli random variables
such that X (a) has the probability of success MFLM, (j=12,...,n).
That is,

1, if success,
Xja(@) _{ 0 otherwise, (12)

with P{ ]A(Oé) =1} = a+/\]’ {X]‘,/\(Ol) =0}=1- P{X]‘,A(Oé) =1}.
Let us assume that Z, 1(«) is defined by

Zua(a) = Xpa(a) + Xop(a) + -+ X, 0 () = Zn: Xia(a). (13)
From (6), (7) and (13), we have

(@) = E[Zu(@)] = Z eyt (14)
and

oX(@) = Var(Z,a(a)) = E[Zi,A(a)]—(E[Z,,,A(a)])Z (15)

Z [X3 @] +2 ) E[Xja@]E[Xir@)]
j=1 i<j
;j(af)\j)(af/\i)}

n 2
n 2

_{ (af/\j)+2
= 10¢+/\] Z‘(a+)\])(zx+)\l) ]Z(a+)\]) Z‘m

j=1
j

= 0

BN
- j=1a+/\j a+Aj)

Lemma 1. Forn > 1, let p, a(a) be the mean of Z,, )(«x), and let Gi, 2 be the variance of Z, A(«t). Then we have

n
a

a+Aj

Hn,A (a)
j=1

and

2 _ o 04 _ [04
""r/‘(”‘)‘zam]'(l a+Aj)'
j=1
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From (8), we have

E[@+ 2] = @+ DPX; = 1)+ PIX; = 0)

1 z 1 z
=4+ —+1-=-=1+ —.
oAl ] Aj

By (16), we get

E[1+ %)Yn] =E[a+ %)Z?ﬂxf]

- ﬁE[(l + 2] = H (1 + Ai)
j=1 j=1 ]

On the other hand,
E[Zzn,}\([)‘)] — E[Z):?:l Xj,A(a)] — H E[ZX/',A(O‘)]'
=1
Note that
E[sz(“)] = 2P{Xj(a) = 1} + P{X;(a) = 0}
ez«
Coa+Aj a+Aj
_az+Aj (=12 )
BT i=12,...,n).
By (18) and (19), we get
E[7@)] = H (M)
a+Aj)

=1
From (17) and (20), we note that

E[1+ %)YH]E[ZZW)]

n

_ a\TT(az+Aj
- 1 (1+/\j)H(a+)\j)

j=1 j=1

o (az+/\j)_ ﬁ(1+%)

R AUV VDA 3 Aj)
j=1

By (8), we easily get
az\' . az\%i - az
el ) | =TT 5) =110+ 55)
j=1 j=1

Therefore, by (21) and (22), we obtain the following theorem.

Theorem 2. For n € N, we have

E[(1+ %)Y"]E[ZZ"”‘(&)] = E[(l + %Z)Y]

1714

(16)

(17)

(18)

(19)

(20)

(21)

(22)
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3. Applications to sums of products of degenerate Stirling numbers of the second kind and Stirling

numbers of the first kind

Here, as an application of the dimorphic property in Theorem 2, we derive two different expressions
onthesum Y, Sy (n+1,m+1)S1(m+ 1,1+ 1), one involving Y, (see Theorem 3) and the other involving

Zy (@) (see Theorem 4).
From (2) and (4), we note that

n+l n+1
@ity = Y Soaln+ Lm0 = Y So(n+1,m)(x),
m=0 m=1

= Y S+ L m+ D@y
m=0

n m
= stz,,\(n +1,m+ 1);;51(;14 +1,0+1)x

m=0
n

n
- xZ( sm(n+1,m+1)51(m+1,1+1))x1.
=0 m=l

By (1) and (17), we easily get

x(x —A)(x =2A)---(x = nA)

nm”(—l)”x(l - %)(1 - %)(1 - %)

n

1A ] | (1 - Ai])

=

(X)n+1,1

n!(—l)")\”xE[(l - %)Yn].

From (23) and (24), we note that

n

ZZ(Z Soa(n+1,m+1)Si(m+1,1+ 1))21

=0  m=l

- n!(—l)”)\”zE[(l - %)Y]

. (_DWZi(—nlrs[(l;")](%)l
1=0

=z Z(—1)"—1A"—ln!E[(Yl”)]zl.

1=0

By comparing the coefficients on both sides of (25), we obtain the following theorem.

Theorem 3. For 0 <[ < n, we have

Y Soa(n+1,m+ )81 (m+ 1,14+ 1) = (<1)" A"t E[(i)]

m=l

(23)

(24)

(25)
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As Y, is taking integer values between 0 and n, we see that
i nE (1 + geie)yn im0 g f Z ) ji0 p=im6 30 (26)
21t J_,, A

Z E[(i )] L f -4

7=0
= /\_mamE[(Yn)]/
m
wherei = V-1.

From Theorem 2 and (26), we have

()= [ el e

= %E[(l + %)Yn] j:: E[eiﬁzn,,\(a)]efilede

ﬁ (1 + %)ﬁ f ' E[e?®@D]d0
=1 o

_TA+H0+9R+ D m+5) 1 fﬁ E[e0@@-D]ae

n'T(1+9) 27
Fn+9+1) 1 0
o (Zrz\(a) )
n'T(l +9) 2n f E[ ]d@
By Theorem 3 and (27), we get
- n—lyn-I Yy
Y Saaln+ Lm+DSim+1,1+1) = (-1 n!E[( | )] (28)
m=l
= (-1)"'A "F(nJr D1 f [ze(zn\m) l)
aT(1+9) 2n
Fn+5+1) 1
_ (_1\n-1yn+l i0(Zy () I)
= (-1 mr() 2nf[e :

Therefore, by (28), we obtain the following theorem.
Theorem 4. For0<I<n,a>0@€eR),A€(0,1),and i = V-1, we have

I'(%)

+4+1)

1
2

ot
[ i6(Z (@)~ l)]d@ = (-1)" l/\”“ T Z Soam+1,m+1)Si(m+1,1+1).

4. Conclusion

There are various ways of studying special numbers and polynomials, to mention a few, generating
functions, combinatorial methods, probability theory, p-adic analysis, umbral calculus, differential equa-
tions, special functions and analytic number theory. In recent years, we have had lively interests in the
study of various degenerate versions of special numbers and polynomials with those diverse tools. As
a fruit of such explorations, we came up with, for example, the degenerate Stirling numbers which are
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degenerate versions of the ordinary Stirling numbers and appear in many different contexts. The novelty
of this paper is that we obtained two different expressions on sums of products of degenerate Stirling
numbers of the second kind and Stirling numbers of the first kind in connection with two different sums of
identically independent Bernoulli random variables. This is one example of our efforts in the applications
of probability theory to the study of some special numbers and polynomials and also of degenerate versions
of those numbers and polynomials.

We would like to continue to find many applications of probability theory to the study of some special
numbers and polynomials and also of their degenerate versions. More generally, it is one of our future
projects to continue to explore various degenerate versions of many special polynomials and numbers with
aforementioned tools.
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