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Abstract In this paper, we study Shannon’s entropy and Fisher information number for concomitants of
generalized order statistics from subfamilies of Farlie-Gumbel-Morgenstern when the marginal distributions
are Weibull, exponential, Pareto and power function. Also, we provide some numerical results of Shannon
entropy and Fisher information number for concomitants of order statistics.

Mathematics Subject Classification 62B10 - 62H99 - 62P99

UAQAM
OS5 Latie ¢ i ga-daan- AW L B clile (e Aaarall Apibiaal) i )l clialiaad claglaall i asdl g ¢y il ¢y 9 (u i ciad) 13 b
Agilaay) Gl clabaal cila gleall b sl g ¢ il ¢S Apasel) giliil) (g Loyl and (s 68 Alag 5 b sl (il g o Adualgl) iy 3 50

1 Introduction

Kamps [9] has introduced GOS’s as a unified model of ordered random variables such as ordinary order
statistics, sequential order statistics, progressive type-II censoring, record values and Pfeifers records. The
joint density function of the GOS’s X (1, n, m, k), X(2,n,m, k), ..., X(n,n, m, k) is given by:

n—1 n—1
prAmm e Xonm B ) =k [y (H(I—F(xl-))’"f(xi))
i=1

i=1

X (1 = Fxa) 1 f (),
FlO)<xj<xp<---<x, < F (1),

with parametersn € N,k > 0,m € R, suchthaty, =k+ (n—r)(m+1) > 0,forall 1 <r <n.

M. M. Mohie EL-Din - M. M. Amein
Department of Mathematics, Faculty of Science, Al-Azhar University, Cairo, Egypt

M. M. Amein
Department of Mathematics and Statistics, Faculty of Science, Taif University, Hawia, Kingdom of Saudi Arabia

N.S. A. Ali - M. S. Mohamed ()
Department of Mathematics, Faculty of Education, Ain Shams University, Cairo, Egypt
E-mail: jin_tiger123 @yahoo.com



https://core.ac.uk/display/191442782?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1
http://crossmark.crossref.org/dialog/?doi=10.1007/s40065-015-0133-x&domain=pdf

172 Arab. J. Math. (2015) 4:171-184

Morgenstern [12] has introduced FGM distributions; Gumbel [8] has studied FGM for exponential dis-
tribution. Farlie [5] has considered this family in the general form. Let Fy(x) and Fy(y) be the distribution
functions of the random variables X and Y, respectively. Then the probability density function (pdf) of the
bivariate FGM distributions is given by:

fxy(xy) = fx) frWI+a@Fx(x) = DQFy(y) - D], —l=a=<1 (1.1)

Here, fx(x) and fy(y) are the marginal pdf’s of X and Y, respectively. The parameter « is known as the
dependence parameter of the random variables X and Y. If « is zero, then X and Y are independent. For
the FGM family with pdf given by (1.1), the density function of the concomitant of r-th GOS’s Y|, . m k],
1 <r <n,is given by Beg and Ahsanullah [1], as follows:

Srnmi1 (V) = frM [1 +aC*(r,n, m, k)2Fy(y) — D], (1.2)
where C*(r,n,m, k) =1 — % Entropy is an index that is used to measure dispersion, volatility risk
=1\t

and uncertainty. This concept was formerly introduced by Shannon [13] in the information theory literature.
The Shannon entropy of a random variable X is a mathematical measure of information which measures the
average reduction of uncertainty of X. Tahmasebi and Behboodian [15] have introduced the Shannon entropy
for concomitants of GOS’s of FGM family, the Shannon entropy for a continuous random variable X with pdf
fx (x) is defined as:

e¢]

Sx () In fx (x)dx. (1.3)

Tahmasebi and Jafari [16] have introduced the Fisher information number for concomitants of GOS’s of FGM
family, the Fisher information number for a continuous random variable X with pdf fx (x) is defined as:

[e'e] 2
I(X):/ [M] Sfx (x)dx, (1.4)

o0 ox

this is Fisher information number for location parameter, and also called shift-invariant Fisher information
number. Furthermore, it has been used to develop a unifying theory physical law called the principle of “extreme
physical information” (see Frieden [6,7]). Noting that, it is different than what was introduced by BuHamra
and Ahsanullah [2].

Remark 1.1 In the computation of this paper, we use some important formulas as follow:
L Let T(t) = [0 [f(x)]'dx. Then [ 22, = H(X), 1 > 1.
2. Let AX) = [ u(x) () In f()dx, U) = [°2 u(x)[f(x)]'dx. Then [29 P,y = A(X), 1 > 1.

—oo U ot
The rest of this article is organized as follows. In Sect. 2, we derive Shannon entropy for concomitants
of GOS’s of FGM family for some well-known distributions such as Weibull, Pareto and power function
distributions. In Sect. 3, we develop Fisher information number for concomitants of GOS’s of FGM family
for some well-known distributions such as exponential, Pareto and power function distributions. In Sect. 4, we
compute numerical values of our results for concomitants of order statistics.

H(X) = —E(In fx(X)) = —/

2 Shannon entropy for concomitants of GOS’s from subfamilies of FGM family
Tahmasebi and Behboodian [15] have introduced the Shannon entropy for concomitants of GOS’s of FGM
family by the following theorem:

Theorem 2.1 If Y|, m k] is the concomitant of r-th GOS’s from (1.1), then, from (1.3), the Shannon entropy
of Yirmmu forl <r <n,a #0, =1 <« < 1is given by:

H(Y[r,n,m,k]) = W(r7 o, n,m, k) + H(Y)(l - aC*(rﬂ n,m, k)) - zaC*(r7 n,m, k)¢f(y)7 (21)

where

1
W(r,a,n,m, k) = ) [(1 —aC*(r,n, m, k)% In(1 — aC*(r, n, m, k))

1
—(L+aC*(r,n,m, k))* In(1 + «C*(r,n, m, k)| + 5 (2.2)
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$r(y) = / Fr() fy0)n fy()dy. 23)

—00

In the following subsections, we will apply the last theorem to some subfamilies of FGM family such as
Weibull, Pareto and power function distributions.

2.1 Weibull distribution

The pdf and cdf for Weibull distribution are given by, respectively:

f) =cyle™, (2.4)

Fiy)=1—¢, 0<y<o0, ¢>0. (2.5)

Theorem 2.2 If Y|, .k is the concomitant of r-th GOS’s for Weibull distribution from (1.1) and (2.5) then,
Sfrom (2.1), the Shannon entropy of Yirn.mk) for 1 <r <n,a #0, =1 <« < 1is given by:

c—1

HYrnmi) = W(r,a,n,m, k) + (1 +aC*(r,n,m,k)) [ v—Inc+ 1i|

c —

1 1
—aC*(r,n, m, k) |: (v +1n2) —lnc—i—E:I , (2.6)

c

where v = —T"'(1) is the Euler’s constant and W (r, o, n, m, k) is defined by (2.2).
Proof From (2.1), (2.4) and (2.5), we have

o0
HYpnmi) = W a,n,m, k) — (1 —aC*(r,n, m, k)) / ey Lexp(—y%) In(cy“ ™! exp(—y©))dy
0
o0
—2aC*(r,n, m, k) / ey Lexp(—y*) (1 — exp(—y%)) In(cy* ™' exp(—y))dy,
0
o0
=W@,a,n,m,k)— (1 +aC*(r,n,m, k))/ cy"_1 exp(—y")ln(cy"_1 exp(—y“))dy
0

o
+2aC*(r, n, m, k) / cy“ ! exp(—2y°) In(cy“ ™' exp(—y))dy,
0
=W, a,n,mk)— (1 +aC*(r,n,m, k) I +2aC*(r,n,m, k) I1. 2.7

To find
o0
I=—H®Y)= / ey Lexp(—y©) In(cy“ ™" exp(—y©))dy,
0

first, we want to obtain
o0 oo
10 = [ Lrondy = [y D expi-ryay
0 0

_ oot () (w) _

Cc

. aT (1) — T = 0 (nor (t(c —Cl) + 1) LT (t(c —-1)+ 1)

ot c
L oc! (c— 1) F’ (t(c -1+ 1) ’
c c
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te—D)+1

where 0 = 1~ (" XQ’:Q(—(%)—(CL;})W).

— T =T=Inc—""—v_1. (2.8)

c
To find
o0
= / cy“ ! exp(—2y°) In(cy ™' exp(—y))dy,
0

first, we want to obtain
o0

c

U@ = /O exp(—y) [ f (0 'dy = /0 1D exp(= (i + 1)y)dy

=+ 1)_(t(07'“+1)r (M) .

c
Inc c¢c—1(v+In2 1

vU)=11=—— -, 2.9

= U'(]) 5 - ( 5 ) 2 (2.9)

where v = —I""(1) = 0.57722 is the Euler’s constant. By substituting (2.8) and (2.9) in (2.9), the result

follows. 0

From Weibull distribution, we can get the Shannon entropy of other related distributions such as exponential
and Rayleigh distributions by changing the parameters.

2.2 Pareto distribution

The pdf and cdf for Pareto distribution are given by, respectively:

fO) =cy D, (2.10)

Fy)=1—-y"% y=>=1,¢>0. 2.11)

Theorem 2.3 If Y[, 1 .k is the concomitant of r-th GOS’s for Pareto distribution from (1.1) and (2.11) then,
from (2.1), the Shannon entropy of Yy pm i1 for1 <r <n,a #0, =1 < a < 1is given by:

1 1
HYrnmk) = W o,n,m, k) + (1 +aC*(r,n, m, k)) [111 -+ -+ 1]
c ¢
1
—aC*(r,n,m, k) [i —In c} , (2.12)
2c
where W (r, a, n, m, k) is defined by (2.2).

Proof The proof is similar to the proof of Theorem 2.2. O

2.3 Power distribution function
The pdf and cdf for Power distribution function are given by, respectively:

fO) =y, (2.13)

F(y)=y, 0<y<1, ¢c>0. (2.14)
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Theorem 2.4 If Y|, .k is the concomitant of r-th GOS’s for Power distribution function from (1.1) and
(2.14) then, from (2.1), the Shannon entropy of Yy nm.k) for 1 <r <n,a #0, —1 <« < 1is given by:

—1
H(Y i) = W, n,m, k) — (1 — aC*(r, n, m, k) [lnc - }
C

-1
_aC*(r7 n,n, k) [lnc - C_} ) (2.15)
2c

where W (r, a, n, m, k) is defined by (2.2).
Proof The proof is similar to the proof of Theorem 2.2. O

3 Fisher information number for concomitants of GOS’s from subfamilies of FGM family
Tahmasebi and Jafari [16] have introduced the Fisher information number for concomitants of GOS’s of FGM
family by the following theorem:

Theorem 3.1 If Y|, ;.m k] is the concomitant of r-th GOS’s from (1.1), then, from (1.4), the Fisher information
number of Yirpmi)forl <r <mn,a #0, =1 <« < 1is given by:

© ol ?
I (Yrn,m k1) =/ [%} frO [ +aC(ron m, )Q2Fy(y) = D] dy
+4ocC*(r,n,m,k)/ fr fr(y)dy
3
. 5 © fy()’)
+4[aC*(r,n,m, k)] /oo 1+ aC*(r,n,m, k)2 Fy (y) — l)dy'

In the following subsections, we will apply the last theorem for some subfamilies of FGM family such as
exponential, Pareto and power function distributions.

(3.1)

3.1 Exponential distribution

The pdf and cdf for exponential distribution are given by, respectively:

fn=e, (3.2)

Fy)=1—-¢"7, 0<y <. 3.3)
Theorem 3.2 If Y|, ;. m k] is the concomitant of r-th GOS’s for exponential distribution function from (1.1) and
(3.3) then, from (3.1), the Fisher information number of Yjypm k) for1 <r <n,a #0, =1 <a < 1is given
by:
(1 4+aC*(r,n, m, k))?
2C*(r,n, m, k)
—4aC*(r,n, m, k). (3.4)

Proof Letd = aC*(r,n, m, k). From (3.1), (3.2) and (3.3), we have

I Yirnmi) = [In(=1 — aC*(r,n,m, k)) — In(—=1 + a«C*(r,n, m, k))]

oo 673)’
[ (Yynmi) = / [e—y [1+d(1—2e7)] —4de™ + 4d2—} dy
0

1+d(1 —2e)
0 —2d + (1 +d)e

2
— 4d 4 % (n(—1 —d) — In(—1 + d)].

@ Springer
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3.2 Pareto distribution

Theorem 3.3 If Y[, 1 .k is the concomitant of r-th GOS’s for Pareto distribution from (1.1) and (2.11) then,
from (3.1), the Fisher information number of Y, pm k) forl1 <r <n,a #0, =1 < o < 1 is given by:

1 1 1
I (Yjrnmiy) = clc+ 1)? [? +aC*(r,n, m, k)( T2 ox 1):| —2aC*(r,n, m, k)c>
aC*(r,n,m, k) (1 +aC*(r,n, m, k))c>
c+1 c+2

(1+aC (r,n,m,k)) c |:2F] (_ 114 = aC (r,n,m,k) )_1i| (3.5)

4aC*(r,n, m, k) ¢ 14+ aC*(r,n, m, k)

Proof Letd = aC*(r,n, m, k). From (3.1), (2.10) and (2.11), we have

o0 o0
unmmﬂ)=cw+1f/“[y*4+dof“3—%F%*ﬂdy—«k%w+n/ y 3 dy
1 1

+4d% / Ty,
| T+d( -2y

2| pa-t ! 24 + 4d” 3/00 T
=c(c — —2dc ¢ _
c+2 c+2 o+l L T1d(1 =2y

=c(c+1)? ! +d b1 —2dc* +4d*AI11 (3.6)
c+2 c+2 c+1 ’ ’
To find
') —3c¢—3 00 —2c¢-3 1 d 1 d2
1112/ y—dyz/ [_y__ +2 y—c—3_( +3) y3
L l+d(d =2y~ ) 2d 4d 8d
(1 +d)? 1
dy
84% y3((1+d)—2dy—°)
1 A+d)  (A4+d? (1+d)?
_ _ _ 1V, (3.7
4d(1+c¢) 4d2Q2+c) TR TE 3-7)

we want to obtain

) 1 o0 3 1
Ivz/ @:—/_rawﬁ—a+w—®,
L A+ d)—2dy0) 1

letz=y “=dy= %lz_%_ldz. Then

| R I -1
IV:Z/ ze (2dz— (1 +4d)) "dz
1

= / I IZ( 1)(2dz)"(—(1+d))—1—”dz
_ 1 1-n 1 n+2-1
- ZX )Q+J(1) (1 +d)” [z dz
) 2\ (24 \' 1|7
:|:2(1+d) ( )( b (E) (1+dz) ¢ 1

\ )

o

= ! F 14— 2, M (3.8)

_2(1+d)21 ¢’ c1+d '
where 7 Fi (a, b; ¢; z) is the Gaussian or ordinary hypergeometric function. By substituting (3.8) in (3.7) and
(3.7) in (3.6), the result follows. O

; = @ Springer
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3.3 Power distribution function

Theorem 3.4 If Y[, .k is the concomitant of r-th GOS’s for Power distribution function from (1.1) and
(2.14) then, from (3.1), the Fisher information number of Y, ym i1 forl <r <n,a #0, =1 <a < 1is
given by:

1 1
[(Yrnmp) = c(c — 1) [m —aC*(r,n, m, k) (m)} +2aC*(r, n, m, k)c*
. 3 —(=1+aC*(r,n,m, k)
2C*(r,n, m, k) 2

. 20C*(r,n,m, k)(—=1 +aC*(r,n, m, k)) 4 2(aC*(r,n, m, k))>

c—2 c—1
—14aC*(r,n, m, k))? -2 2 —2aC*(r,n,m,k
+( +aC*(r,n, m, k)) (2 aC*(r,n,m, k) ’ (3.9)
2 c c 1 —aC*(r,n,m,k)
c#1,2.
Proof The proof is similar to the proof of Theorem 3.3. O

4 Numerical results

Tables 1, 2 and 3 provide H (Y[, n,m k]) and I (Y[,»,m.k]) values of the concomitants of order statistics (y; =
n —i + 1) when the marginal distributions are Weibull, exponential, Pareto and power function for 1 < r < n,
n=>5,10,15and « = —1, —0.5, —0.25, 0.25, 0.5, 1. We can find some properties from the numerical results
as follow:

1. Fornisodd, r = % we find that H (Y[, n,m.k]) and I (Y|, m.k]) are indeterminate.

2. Let H(Y(rnmk))=Hao (Y[r1) and I (Y(rn,m,k1))=1e (Y(r]). Then we have Hy (Y[r))=H o (Y(n—r+11) and Iy (Y(r))
zl—a(Y[11—r+l])> I1<r=<n

3. Forfixedn,r,atc > n,r < % (r > %) then we have, for Pareto distribution H (Y}, m,k]) is decreasing
(increasing) in «, for power function distribution H (Y[, ,k]) 1S increasing (decreasing) in .

4. For fixed n, a,at ¢ > n,r #n, —1 < a < 0(0 < a < 1) then we have, for Weibull distribution
H (Y[r,n,m,k)) 1s increasing (decreasing) in r, for Pareto distribution H (Y[, m k]) is decreasing (increasing)
in r, for power function distribution H (Y[, ,,m k]) is increasing (decreasing) in r.

5. Forfixedn, a,at¢ > n, —0.5 <o < 0 (0 < « < 0.5) then we have, for Weibull distribution I (Y}, ;,.m k1)
is increasing (decreasing) in r, for Pareto distribution I (Y[, m k]) 1s increasing (decreasing) in r, for power
function distribution 7 (Y|, m k]) is decreasing (increasing) in r.

6. Forfixedr, a,atc > n, —1 <a < 0(0 < o < 1) then we have, for Weibull distribution H (Y[, k) is
decreasing (increasing) in n, for Pareto distribution H (Y}, ,,m k) is increasing (decreasing) in n, for power
function distribution H (Y}, ,.m.k]) is decreasing (increasing) in n.

7. Forfixedr,a,atc > n,—0.5 <a < 0(0 < a < 0.5) then we have, for Weibull distribution 7 (Y[, 5, k]) 1S
decreasing (increasing) in n, for Pareto distribution I (Y[, ,,m k]) is decreasing (increasing) in n, for power
function distribution I (Y[, m,k]) 1S increasing (decreasing) in n.

8. For GOS’s, we find that —1 < C*(r, n, m, k) < 1 for all possible values of r, n, m, k.

5 Conclusion

We derived an analytical expression of Shannon entropy and Fisher information number from subfamilies of
FGM family such as Weibull, exponential, Pareto and power distributions, based on concomitants of GOS’s.
Applications of these results are applied based on order statistics as a special case of GOS’s. We find some
important relations in entropy and Fisher information number at some values of the parameters. Conditions for
decreasing (increasing) uncertainty and Fisher information number are obtained. We also observed the limit
values of the constant C*(r, n, m, k) for GOS’s. The proposed procedures may be considered for other models
(such as dual generalized order statistics and case-II of generalized order statistics which are introduced by
Burkschat et al. [3] and Kamps and Cramer [10], respectively), and for some other distributions.
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