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Abstract

This article considers bivariate dependent sample extremum problems. We choose
some special Archimedean copulas to characterize the dependence, and obtain some results
on stochastic comparison of two dependent samples’ extremum in homogeneous samples,
nonhomogeneous PRH samples and nonhomogeneous gamma samples, respectively. We
also extend the stochastic comparison to two general Archimedean copulas. For stochastic
orders that we cannot prove, we illustrate them through some numerical examples. Finally,

we present two applications of our main results.

Key Words: order statistic; stochastic order; copula; Schur-Convex; PRH.
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HRC BT T VR IEED. 7 2 Khaledifl1Kochar (2000), KhalediflKochar (2006).
X T ST AN R 20 A7 G T, BT St v RO R 44, BRIt b, nf 2
i/ David fl1Nagaraja (2003)F1Balakrishnan (2007).
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KT HEZHIMEHLT S S, 7] 2 Shaked 1 Shanthikumar (2007).
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(i1) ¢(x)FR A Schur-concave PR 4L, #7
2 Xy = o(x) > oly).
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