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Abstract. For a random sample from a population having a finite k-th 
moment, it is shown that the constancy of regression of polynomial 
statistics of order k in the mean implies that all higher moments exist and 
are uniquely determined by the first k moments. This result is utilized to 
give a moment's approach to some characterization results. 
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1. Introduction 

Let X~, X2,..., X, be n identically independent random variables with 
common distribution function F. Further,  let 

A =  
i=l 

and 

S2 = g i g j  
i= I "= I a~ . 

Laha and Lukacs (1960) established that the constancy of regression of 
$2 on A implies that F is a member  of the Meixner class which consists of  
the binomial, negative binomial, Poisson, normal, gamma and Meixner 
hypergeometric distributions and their linear transformation. All members 
of the Meixner  class are well known except the Meixner hypergeometric 
distribution. The name was introduced by Lai (1982) in credit to the work 
of Meixner (1934) who formulated the distribution through its characteristic 
function. Shanbhag (1979) obtained the explicit form of its density as 

281 


