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Abstract

In this article, a class of distributions is used to establish several recurrence relations
satisfied by single and product moments of order statistics and progressive Type-II right
censoring. The recurrence relations for moments of some specific distributions including uni-
form (a,b), exponential ()\), generalized exponential (a, \,v), beta (1,b), beta (b, 1), logistic
(ar, B) and other distributions from order statistics and progressive Type-II right censoring
can be obtained as special cases. A short explanation of GS-distribution can be found in
reference [27]. As an example, means, variances and covariances for standard exponential
distribution of progressive Type-II right censored order statistics are computed. Various
characterizations of the recently introduced GS-distributions are presented. These charac-
terizations are based on a simple relationship between two truncated moments ; on hazard
function ; and on functions of order statistics. A characterization of the GS-distributions
based on conditional moment of order statistics is extended to truncated moment of order
statistics.

Mathematics Subject Classification 2010: 62G30, 62E10, 65Q30.

Key words and phrases: Order statistics, recurrence relations, single moments, product
moments, GS-distribution, progressive Type-II right censored order statistics, characteriza-

tions, class of distributions.

*E-mail: mmmmoheeldin@yahoo.com
TE-mail: alamen_2003@yahoo.com
*E-mail: g.hamedani@mu.edu



M. M. Mohie-El-Din, M. M. Amein and G. G. Hamedani 238

1 Introduction

Recently, Muinoa et al. [27] introduced a class of distributions consisting of unimodal
distributions called GS-distributions. This new class contains certain well-known distributions
for which cumulative distribution functions have closed forms. GS-distributions has several
interesting properties. First, it includes as special cases, various statistical distributions for
which the cumulative distribution functions have a closed form (see Table 1). Second, the GS-
distributions can be used to model observed data, when the true underlying distribution is not
known. For further details and the domain of applicability of this class, we refer the interested
reader to Muinoa et al. [27]. The GS-distributions are a 4-parameter family of distributions.

In this paper, we obtained some recurrence relations between moments of order statistics
as well as those of single and product moments of progressive Type II right censoring for
GS-distributions when all the parameters are assumed to be positive integers. Various charac-
terizations of the recently introduced GS-distributions are presented. These characterizations
are based on a simple relationship between two truncated moments ; on hazard function ; and
on functions of order statistics. A characterization of the GS-distributions based on conditional
moment of order statistics is extended to truncated moment of order statistics. In the applica-
tions where the underlying distribution is assumed to be GS-distribution, the investigator needs
to verify that this distribution is in fact the GS-distribution. To this end the investigator has
to rely on the characterizations of the underlying distribution and determine if the correspond-
ing conditions are satisfied. So, the problem of characterizing the GS-distribution becomes
essential. One of our objectives here, is to present characterizations of GS-distributions. We
shall do this in three different directions as discussed in Section 5.

The pdf (probability density function) of a GS- distribution with edf (cumulative distri-

bution function), F', is given by

f(x)=a (F(@)”(1-(F(2))),a<a<b, (1)

where o, p > 0 and f,7 >0 are parameters.
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Table 1
Distribution GS — distributions
a | B |p| 7
Uniform(a,b) & 0 | 1] 0
Exponential(\) A 0 |1 1
Generalized Exponential (o, \,v) | § O‘T_l é 1
Logistic(a, ) % 1 |1 1
Beta(b, 1) b [l 1] 0
Beta(1,b) b 0 | 1|52t
F(2,m) 1| 0 |1]2n
F(n,?2) nto|n=2 ) 20

Note: F(2,m) ( and F(n,2)) is the F distribution with parameters (2, m) (and (n,2)).

Let X; Xo,---, X, be independent random variables having pdf f(x) and cdf F(z). Let
Xin < Xop < -+ < X, denote their corresponding the order statistics. The pdf of X,., and

the pdf of (X,.n, Xsn) are respectively:

frn(T) [(T — 1()?(); — 7’)!:| (F(:U))r_lf(w)(l — F(x))" ™", 1<r<n (2)
= (n)' r—1 _ s—r—1
o) = (510 i | P @ (F ) - Fa)

(3)
xfy)A-F)"", 1<r<s<n.

Progressive Type-II censoring schemes are the most popular censoring schemes which are
used in practice. It can be briefly described as follows: Suppose n independent items are put
on life test with continuous identically distributed failure times X, Xs,---,X,. Suppose a
censoring scheme (Ry, Ra,- - , Ry,) is prefixed such that at the first failure, R; surviving items
are removed from the experiment at random; at the second observed failure, Ro surviving
h

items are removed from the experiment at random; this process continues until at the m?’

observed value, R, items are removed from the test at random, n = m + Y ", R;. We will
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(R1,R2,+ ,Rm) X(R1,R27~",Rm) X(R17R27"'7Rm)

denote the m order observed failure times by X;. " s Xoumm ooy Xoemm
and call them the progressive Type-II right censored order statistics from a sample of size n
with progressive censoring scheme (Rj, Ry, -+, R,,). Many authors have studied progressive
censoring. Among them are Cohen ([7], [8]), Aggarwala, and Balakrishnan [2], Balakrishnan
and Sandhu [5] and Balakrishnan [7]. For an extensive survey of progressive censored see

Balakrishnan and Aggarwala [4].
(RLRZ:"':Rm) X(R11R27"'7Rm)

1:m:n <A 2:mein ’

The probability density function of X

: 7XT(RI?TI)77,§L27M7RM) is given by (Balakrishnan and Sandhu [5]):-

S12 memen (1,22, -+ ) = A(n,m — 1) Ty fa) (1= F(x)™,
a<T] <xo< < Xy <D,

where

An,m—1)=nn—R—1)(n—R1 —R2—2)---(n— Ry —Ry— - — Rp_1 —m+1).

2 Recurrence Relations between Moments of Order Statistics

for GS-Distributions

This section deals with obtaining several recurrence relations satisfied by single and product
moments for order statistics of GS-distributions as follow:

Note: Throughout Sections 2 and 3 we assume that «, p > 0,5, v > 0 are positive integers.

Relation 1 Forall 1 <r <n,k=0,1,2,---.

! . (B4pi+r—1)(n)
o Z <’Z> (_1) (Tl(+ ,Bp—::pl T; 1)'27‘(7—1)1)' [/j’g:tii:-r:n-&-ﬂ-ﬁ-pi—l] = (k + 1):”’7‘kn

oSS (V) Brpitr =D ey
ta )y <>( 1)( ].

i—o\! n+ B+pi — 1)!(r —1)! [M5+pi+r71:n+5+m,1

Proof. We have
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Let

K _ [ (n)!
" (r—1!(n—r)!

Using binomial expansion to expand (1 — (F(z))?)” in (1), we obtain

" ] [P (F (@)= f@) (1 — F(a)—rds |

f@)=a 3 (1) 0@y, @

i=0
and hence

ugk% =aX <Z> (1) [(r — 1()7()72 - 74)!}

Integrating by parts yields

[P 2k (F(x))ftritr=1(1 — F(z))" " da.

a

s =3 (D)o [

X 2F(F(2)PHP 2 f(2) (1 — F(z)" "dx
) (F(z)) f(z)(1 = F(z)) )

=) [ o] [ E@r

x (1 — F(z))" " 'dz] .

The proof is completed by rewriting (5).

Relation 2 For all 2 <n

2 , ) (n)!
! Z (7> (—1)" (n(fgﬁli(i)l)! (484 pi-t1, Bt pit 1im+B4pi—1) = Ho:n

- . (B4pi)!(n)!
+Oéz <'7> (_1) (n(f B/—)iin.("i)l)![Mﬁ+pi76+pi+1:n+ﬂ+pi_1].

Relation 3 Forall1 <r <n

’ . (B4pi+r—1)(n)
o Z (7> (=1 (n(i /ij—pi T_ 1)!27,(2)1)! [//’5+Pi+r,n+5+m?1:n+5+ﬂ’i*1] = Hn:n

- . (B4pi+r—1)(n)
+« Z <7> (_1) (n(f_ ﬂp—iz-pl i 1)'27,(7_1)1)' [MﬁeriJrrfl,n+ﬁ+pi71:n+6+pi71]7
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Relation 4 Forall1 <r <s<n

Y
7 1y (B+pi+1r—1)(n)! | | L
: ZO (Z) (n+ B4pi — )I(r —1)! [+ pier st pi—tim+ f+pi-1] = Hisin

_|_

Q

i MLy Brpitr =it o
i (n+ B+pi — 1)I(r — 1)1V AFpitT=Lstftpimlntftpi=ll:

1=

Proof. Let

Hs:n = E(Xg:nXsm)

T (n)! ' .
s —r—=D!(r—1!(n—s) /a /a [ o
x (F(y) = F(2))* " f(y)(1 = Fy))" dady
' (n) 1
- oo T [ @@ - Py
= [J(F(x)" " f(z)(F(y) — F(x))*" " 'da.
From (1), we have
=« Z’y: <Z) (*1)1' /y(F(x))B-i-Pi-‘rr—l(F(y) _ F(l’))s_r_ldx. (7)
i=0 a

Integrating by parts yields

aZ (”) —(B+pitr—1) / (P (@) ()

X (F(y) = F(2))* " Hde + (s —r = 1) /y z(F(2)) P f ()

a

x (F(y) = F(x))* " 2dz ].

Substituting this in (6), we obtain
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“S"‘“io 6+t = |
< [ [ sty - ey
< S = ) ~dody + (s~ 1) |

(n)! }
(s—r—=1Dlr—=1)n--:s)!

/ [ @) ) < F@) T )~ F)" S dady]

The proof is completed by rewriting (8).

3 Recurrence Relations for Single and Product Moments of

progressive Type-1I right censoring

In this section, some recurrence relations for moments for progressive Type-II right censoring
of GS-distributions are established as follow:

Relation 5 For all 1 <m <n,k=0,1,2,---

aiﬁip:f <7) </B + P§> (_1)5(—1)T(R +7) <n> [ (R1+771,R2,...,Rm)](k+1)
6 T 1 n+r—1 lu’l:m:n+7'—1

£=0 7=0
v B+p€

= (e 0 a3 Y ()P ot
£=0 =0

n(n — Rl — 1) (R +Ro+7,R 7"'7Rm) il
8 {ﬁ[ 1:7)1171:i1,+7'7§ ]( + )}]

Relation 6 For all 1 <m <n,k=0,1,2,---

aiﬁif < > <ﬂ + p€>( DE(=1)" (R + 7) <A(ni(z’in1,_n?_ 1))

£=0 =0
R R, Rm 7R7n T—1 . m
e L (Rt

LR (gt

(R1,Rz,-",Rm—1+Rm+T)] (k+1) }]
m—1l:m—1n+7—1 )



M. M. Mohie-El-Din, M. M. Amein and G. G. Hamedani 244

Relation 7 Forall 1 <r<m <n,k=0,1,2,--- .

ai%ﬁ ( ) <5+p§)( DS (=1)"(By +7) <A(ni(z7i ; i)_ 1))

£=0 =0

Ri, Ry, R 1, Ret =1, Ry 2, Rim Ra.Rom

- aiﬂig ( ) (6 ’ pg)( DA (A(n Ji(?f I)T - 1))

£=0 7=0

(R1,Ra,\Rr—1,Rr+Rr11+7,Rrt2, \Rm )1 (k+1)
rm—1ln+r—1 ]

X [

X p

A(TL, r—= 1) [ (R1,Ra2,+\ Rr—1+Rp+7, ,Rm)](k+1)H
A(?’L+T—1,T‘—2) r—lim—1ln+7-1

Proof. We have

e o)) — BT o)) — A, — 1)

y //O<<< o {/+ oF 1 — F(z,)] f(:mdm}

x (1= F(z))™ f(z1)(1 = F(x2)) " f(x2) - (1 = Flam))™

X f(xm)dxidey - - drp_1dzeyq - - - dopy,

O<1 <X < <xp < v+ < Ty, < 00,
Let
Q= [t ak [1 - F(a)]™ f(x,)de,.

We have from (1)

T

1) =a s, 227 (1) (P cuseara - Fayr

‘We have

Q=aX L, >0 <Z> <ﬁ e f) (D=7 [ ek [1 = F(2,)) 77 da,.

T

Integrating by parts yields
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v B+pg
o= 2 Y () (1)t pe
—2F 1= P )" + (R 4 7) / o P — Bz () da, )

Then

Y B+
fle ) = (S amm =1 3 Y (1) (77 vty

Af e [T Pt )0 - P

X fl@) - [L= Far)] " flar1) [1 = Frpa)] 0 flang) -

x (1— F(Jcm))R’”f(xm)dxldxg codrp_1dTeyq - dag,

ki R
_// / xrirl(l—F(m)) 1
0<zi<z2 < -+ < Ty, < 0O T

r—1

X fla) (L = F(x2))" f(a) - [ = Fap-)] "7 flapoa) [ Fapg)]

X f(@r1) - (1 = F(@m) ™ f(2m) deides - - de,_ydeeiy - - dey, + (Ry +7)

y / /D R / T L Pa)) P f@n) (= Fee) P f () -

r—1

x (1= F(z)]" T fay) - (1= Fam)® f(2m)darday - - - day - - - dao,.

We obtain

Y B+pg
e LEIt==) 30 Dl Y | (R [V

A(n,r)
-1 ’
x(=1) {(A(n+T— 1,7 — 1)>
(Rl,RQ,"'7R7"+R7‘+1+7-7R7‘+2.” 7Rm)(k+1)
rm—1n47—1
B A(n,r —1) (R1, Rz, Ry 1+ Rp+7,Rp 1, Rin) (k+1)
A(TL P 1’ r— 2) r—l:m—1mn+7—1

A(n,r —1) (R Ra, o\ Ro+7—1,Ryp1, ,Ron) (k+1)
+(RT+T) <A(n—|—7’—1,r—1)> rimn+71—1 }

X

The proof is completed.

Relation 8 For all 1 < s <m < n.
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3 () sy (A D)

£=0 =0
(Rl,R2,"'aRs+7—_17Rs+17"'7R7n) _ (R17R27'“yRm)
1,ssmin+7—1 - FPlimin
v B+pE
B+ p€ ¢ A(n,s)
— 1)s(=1)"
a§;<>< (=D)*=0T An+1—-1,5s—-1)

X p

(R1,R2, ,Rs+Rs+1+T7, ,Rm) . A(n, S — ]_)
1,ssm—1n+7—1 A(n T 17 . _ 2)

(R17R27“' 7Rs—1+Rs+7-7"' 7Rm)}]

X lu‘l,s—l:m—lcn—i-T—l

Relation 9 Forall 1 <r <m <n.

3 () ot s (At

&=0 7=0
X Myt ) = e fn)
Y BpE
B+ ¢ A(n,m—1)
- DE(—1){—
3 () (R

(Rl,R27"'7R7'7R7‘+17"' 7Rm71+R7n+7-7"' 7R7n)}]

X lu’r,m— Iim—1lin+7—1

Relation 10 For all 1 <r <s<m <n.

Q) (s (et )

£=0 7=0
(R1, R, Rs+7—1,Rs11, ,Rim) (R1,R2,+,Rm)

X My smenpr—1 = Hrimin
) agiif D)o )

(R1,Ra, Ry Rys1, - \Rat Rog1 47, Rim) An, s —1)
r,sim—Lln+7—1 A(n L — 1’ s — 2)

(Rl,R27"'7RT‘7Rr+17"’ 7R571+Rs+77"' 7Rm)}]

X :u'r’,s— Iim—1in+7—1

Proof. We have
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(R1,R2,+,Rm) — E(X(Rl,RQ,-" 7Rm)X(R17R27“' ,Rm)(O)) — A(TL, m — 1)

/"LT‘ sm:n rmm sm:n

/| T (= F(o)® f (o)1 - o)™
 flaa) - [1— Fla))™ flan) - (1 — Fam) o f(zm)derdes - - dzy - dm,

O0<z1 <22 <+ <xp <+ Tg <+ o+ < Ty < 00,

Let

= [7 1-F (z:)] f(2s)das.

We have from (1)

s =axi, 228 () (7T coscvra - r

T

Then

A=axz, 2% (1) () s g - P e

T

Integrating by parts yields

v B+p

=a) . < )<5+p£>< DE(—1) {wsr [1 — Flwger)] B

E=07 =0

e 1= Pl )l (Rt 7) [ a1 P ()

Ts—1
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Then

e ) = (a0 3230 (1) () oy

E=071=0

S/ "/ " a1 ) ) (1~ Faa) ™
X fwa) - [L— F(z)]™ flay) - [L = Fzo1)]™" flasm1) [1 = Fagpr)] T

X f(xsg1) - (1— F(xm))Rmf($m)d:U1dx2 coodrpdryyy o drs_1dTgqr - ATy,

— //0<x1<$2 . . ../{:T:l 2r25(1 — F(z1))® f(21)(1 = F(x2))" f(a3) - - -

x [1— F(fﬁr)]RT flar) - [L= Flae-)] 0T flag 1) [1= Fas)] ™ f(21)

(11— ))Rmf(xm)da:ldfvg cdxpdxey - drs 1dTsy1 - day,

T //0<w1 < x2<<Tm < 00 o /zjrjl xTxS(l B F($1))R1f(x1)(1 - F(x2))R2f($2)

L= P fay) - (1= Flag)] ™77 flwg) - (1= F(am)) ™
X f(xm)dxidey - - dxy - - - dxg - - - dxy,.
We have,

SCANLS
e =a 32 30 (1) (1) oy
£=0

7=0
- R
Ry Ra, Ry Ry, Rs+Rs 147, . R
== 30 Rl A R el
=1

r,ssm—1ln+7—1

Rl R27 . 7R'r Rr+17 . 7R571+Rs+7—7"' 7Rm)
n_8+1_§:R 7‘3 1:m—1m+7-—1

i =1

(R1,R2, ,Re+7—1, Rm)}
r.smin+7—1 .

+(Rs+7)

The proof is completed.

Special Cases

1. Recurrence relations for moments from progressive Type-II right censoring for some spe-

cific distributions (see Table 1) can be obtained as special cases from Relations [5 — 10].

2. Recurrence relations for moments from Type-II censored can be obtained by letting Ry =

Ry=-=Rp_1=0,Rm#0.
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3. The Relations for logistic distribution of progressive Type-II right censored are obtained
as a special case from Relations [5 — 10],a=1,5=1,p = 1 and v = 1,(see Balakrishnan

et al. [6]).

4. The Relations for standard exponential distribution of progressive Type-II right censored
are obtained as a special case from Relations [5 — 10],a=1,6=0,p=1and v =1, we

have

Relation 11 For all 1 <r <n

e e

+(n—r+1- Z R;) (R1, Ba,o Rr—1+ Rrtl, m)](k+1)

rlmln

Ri R, RetRyj141, R
—(n—T—ZR' (R1,Ra,+, Re+Ryrq1+ )](k+1)'

rim—1mn

Relation 12 Forall1 <r<s<n

(Rs + 1) (R1,R2, ,Rm) (R1,R2, ,Rm)

/"LTS'I’)’L'I’L _:U‘rmn

. (Rl,R27"'7R7'7R7‘+17"'7R5+Rs+1+17"'7R7n)
- (n - S E :R r,s:m—1:n

s—1
(Rl,R27"'7R’I‘7RT‘+17"'7R871+RS+17'”7RM)
+ (TL —s+1- Z R; r,s—1lim—1:n :
=1

Remark 1

1. Recurrence relations for moments of progressively censored order statistics from logistic

distribution are obtained by Balakrishnan et al. [6].

2. Aggarwala and Balakrishnan [2] have established recurrence relations for moments like

the Relations (11 and 12).

3. Depending on Relations [11 and 12|, aggarwala and Balakrishnan [2] have obtained re-

cursive algorithm for exponential distribution.
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4. The recurrence relations for moments of usual order statistics for standard exponential

distribution are obtained as a special case from Relations [11 and 12] as follows:

Relation 13 Forall1 <r <n

(n—r+ 1)/L7(~’:€J1) =(k+ 1)M7(f2 +(n—r+ 1)#&’“_421%
Relation 14 Forall 1 <r <s<n

:U’r,s:n = WUr:n + (n — s+ 1)Mr,s—lzn - (TL - S)Mr,s:n-

Remark 2
Relations (13 and 14) have been established by Joshi [24] and Joshi and Balakrishnan [25]

and presented by Aggarwala and Balakrishnan [2] as special cases.

4 Numerical Results

In this section, using Relations [11 and 12], means, variances and covariances for standard
exponential distribution of progressive Type-II right censored order statistics are computed.

The computations are presented in Tables (2 - 5) below :

Table 2
m\r | 1 2 3 4
1 0.1
2 0.1 | 0.2428572
3 0.1 | 0.2428572 | 0.5761905
4 0.1 | 0.2428572 | 0.5761905 | 1.076190

Means for standard exponential distribution of progressive Type — II right censored,

m=1(1)4,n =10,R = (2,3,0,1) and Ry =n—m — >."' R;
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Table 3

m | T\ 1 2 3 4

1 1 0.01

2 1 0.01 0.01
2 0.0304082

3 1 0.01 0.01 0.01
2 0.0304082 | 0.0304082
3 0.1415193

4 1 0.01 0.01 0.01 0.01
2 0.0304082 | 0.0304082 | 0.0304082
3 0.1415193 | 0.1415193
4 0.3915193

251

Variances and covariances for standard exponential distribution of progressive Type — II right

censored,m = 1(1)4,n = 10, R = (2,3,0,1) and R, =n —m — Z:’;l R;

Table 4
m\r | 1 2 3 4 ) 6 7 8 9 10
1 0.05
2 0.05 | 0.1088
3 0.05 | 0.1088 | 0.1713
4 0.05 | 0.1088 | 0.1713 | 0.2379
5 0.05 | 0.1088 | 0.1713 | 0.2379 | 0.3289
6 0.05 | 0.1088 | 0.1713 | 0.2379 | 0.3289 | 0.4539
7 0.05 | 0.1088 | 0.1713 | 0.2379 | 0.3289 | 0.4539 | 0.6206
8 0.05 | 0.1088 | 0.1713 | 0.2379 | 0.3289 | 0.4539 | 0.6206 | 0.8206
9 0.05 | 0.1088 | 0.1713 | 0.2379 | 0.3289 | 0.4539 | 0.6206 | 0.8206 | 1.0706
10 | 0.05 | 0.1088 | 0.1713 | 0.2379 | 0.3289 | 0.4539 | 0.6206 | 0.8206 | 1.0706 | 1.4039

Means for standard exponential distribution of progressive Type — II right censored,

m =1(1)10,n = 20, R = (2,0,0,3,2,1,0,0,0,2) and Ry, =n—m — > "7 ' R;
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Table 5
m | r\S 1 2 3 4 ) 6 7
1 1 |0.0025
2 1 | 0.0025 | 0.0025
2 0.006
3 1 10.0025 | 0.0025 | 0.0025
2 0.006 | 0.006
3 0.0099
4 1 10.0025 | 0.0025 | 0.0025 | 0.0025
2 0.006 | 0.006 0.006
3 0.0099 | 0.0099
4 0.01431
5 1 10.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025
2 0.006 | 0.006 0.006 0.006
3 0.0099 | 0.0099 | 0.0099
4 0.0143 | 0.0143
5 0.02258
6 1 10.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025
2 0.006 | 0.006 0.006 0.006 0.006
3 0.0099 | 0.0099 | 0.0099 | 0.0099
4 0.0143 | 0.0143 | 0.0143
5 0.02258 | 0.02258
6 0.0382
7 1 10.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 0.0025
2 0.006 | 0.006 0.006 0.006 0.006 0.006
3 0.0099 | 0.0099 | 0.0099 | 0.0099 0.0099
4 0.0143 | 0.0143 | 0.0143 0.0143
5 0.02258 | 0.02258 | 0.02258
6 0.0382 0.0382
7 0.065978

252
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Table 5 (continued)
m | T\S 1 2 3 4 5 6 7 8 9 10
8 1 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 0.0025 | 0.0025
2 0.006 | 0.006 | 0.006 | 0.006 0.006 0.006 0.006
3 0.0099 | 0.0099 | 0.0099 | 0.0099 0.0098 | 0.0099
4 0.0143 | 0.0143 | 0.0143 0.0143 | 0.0143
) 0.02258 | 0.02258 | 0.0226
6 0.0382 0.0382 | 0.0382
7 0.066 0.066
8 0.0106
9 1 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 0.0025 | 0.0025 | 0.0025
2 0.006 | 0.006 | 0.006 | 0.006 0.006 0.006 0.006 | 0.006
3 0.0099 | 0.0099 | 0.0099 | 0.0099 0.0099 | 0.0099 | 0.0099
4 0.0143 | 0.0143 0.0143 | 0.0143 | 0.0143
5 0.02258 | 0.02258 | 0.0226 | 0.0226
6 0.0382 0.0382 | 0.0382 | 0.0382
7 0.066 0.066 | 0.066
8 0.0106 | 0.0106
9 0.1685
10 1 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 | 0.0025 0.0025 | 0.0025 | 0.0025 | 0.0025
2 0.006 0.006 0.006 0.006 0.006 0.006 0.006 0.006 0.006
3 0.0099 | 0.0099 | 0.0099 | 0.0099 | 0.0099 | 0.0099 | 0.0099 | 0.0099
4 0.0143 | 0.0143 | 0.0143 0.0143 | 0.0143 | 0.0143 | 0.0143
5 0.0226 | 0.0226 | 0.0226 | 0.0226 | 0.0226 | 0.0226
6 0.0382 0.0382 | 0.0382 | 0.0382 | 0.0382
7 0.066 0.066 0.066 0.066
8 0.0106 | 0.0106 | 0.0106
9 0.1685 | 0.1685
10 0.2796

Variances and covariances for standard exponential distribution of progressive Type — II right

censored, m = 1(1)10,n =20, R =(2,0,0,3,2,1,0,0,0,2) and R,, =n —m — Ezn;ll R;

Remark 3

If r is increasing, the single and product moments are increasing too.
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5 Characterization Results

As we mentioned in the introduction section, the GS- distributions have applications in many
fields of study which have been mentioned in [27] and the references therein. So, an investigator
will be vitally interested to know if their model fits the requirements of GS- distribution. To this
end, the investigator relies on characterizations of this distribution, which provide conditions
under which the underlying distribution is indeed a GS- distribution. In this section we will
present various characterizations of the GS- distributions.

Throughout this section we assume, when needed, that the distribution function F' is twice

differentiable on its support.

5.1. Characterization based on two truncated moments
In this subsection we present characterizations of the GS- distributions in terms of truncated
moments. We like to mention here the works of Galambos and Kotz [9], Kotz and Shanbhag
[27], Gl& nzel [10 —12], Glénzel [6], Glénzel et al. [13] , Glénzel and Hamedani [15] and
Hamedani [17 — 19] in this direction. Our characterization results presented here will employ

an interesting result due to Glénzel [11] (Theorem G below).

Theorem 1. Let (2, F, P) be a given probability space and let H = [a,b] be an interval
for some a < b(a = —00,b =00 might as well be allowed). Let X : Q2 — H be a continuous
random variable with the distribution function F and let g and h be two real functions

defined on H such that
Elg(X)|X >z =ER(X)[X >2|n(z), =x€H,

is defined with some real function 7. Assume that g,h € C' (H),n € C*(H) and F is
twice continuously differentiable and strictly monotone function on the set H. Finally, assume
that the equation hn = ¢ has no real solution in the interior of H. Then F is uniquely

determined by the functions g,h and 7, particularly

= : T]/(U) ex —S\Uu u
F(””)‘/ac‘nw)h(u)—g(u) p(=s(w)) du,

where the function s is a solution of the differential equation s' = nh_hg and C is a

constant, chosen to make [ g dF =1
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Remarks 4. (a) In Theorem 1, the interval H need not be closed. (b) The goal is to
have the function 7 as simple as possible. For a more detailed discussion on the choice of 7,

we refer the reader to Gléanzel and Hamedani [15] and Hamedani [17 — 19].

Proposition 1. Let X : Q — (a,b) be a continuous random variable with cdf F and

let h(z)=1 and g(z)= [ (F (W)’ (1 = (F (w))")"du for z € (a,b). The pdf of X is

a

(1) if and only if the function 7 defined in Theorem 1 has the form
1 L[ B ¥
n(a:):%—i—i (F (uw)” (1= (F (uw)”) du, a<z<b.

Proof. Let X have pdf (1), then

(1-F@)ERKX) |X>a]=1-F(z)), a<z<b,

and
b t
(- F () Elg(X)|X > a] = / (F (u)® (1= (F (u))?)? duf (t) dt
b
:/ éF(t)f(t)dt: i (1-F@)?). a<z<b
and finally
D) h(x) g () = 3 (; —/x<F<u>>ﬂ<1— <F<u>>f’>”du) 40 for a<az<b

and hence

s(z) = —In (1—/: (F(u))ﬁa—(F(u))ﬂﬁdu), w<z<b.

«

Now, in view of Theorem 1 (with C' = «) , X has pdf (1).
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Corollary 1. Let X : Q — (a,b) be a continuous random variable and let h (x) = 1 for
x € (a,b). The pdf of X is (1) if and only if there exist functions g and 7 defined in Theorem
1 satisfying the differential equation

@) F@A=E@) o,

@)= 9@ (L 2R @)’ (1~ (F ()") du)

« a

Remark 5. The general solution of the differential equation given in Corollary 1 is

-1

1@ = (2= [ ) o=@y a)

<|- [o@ (F@)a-F@yr)ao|.

fora < x < b, where D is a constant. One set of appropriate functions is given in Proposition

. _ 1
1 with D‘W'

5.2. Characterization based on the hazard function

For the sake of completeness, we state the following definition.

Definition 1. Let F' be an absolutely continuous distribution with the corresponding pdf

f. The hazard function corresponding to F' is denoted by Ar and is defined by

Ap () = %,w € SuppF, 9)

where SuppF' is the support of F.
It is obvious that the hazard function of a twice differentiable distribution function satisfies

the first order differential equation

’

Ap (%)
Ar ()

where k (x) is an appropriate integrable function. Although this differential equation has an

—Ar (x) = k(z), (10)

obvious form since
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for many univariate continuous distributions (10) seems to be the only differential equation
in terms of the hazard function. The goal here is to establish a differential equation which has
as simple form as possible and is not of the trivial form (10). For some general families of dis-

tributions this may not be possible. Here is our characterization result for the GS-distributions.

Proposition 2. Let X : Q — (a,b) be a continuous random variable. The pdf of X is (1)

with p = 1 if and only if its hazard function Ar satisfies the differential equation

Np (2) — q(x) A% (z) = 0,a < x < b, (11)

with boundary condition Ap (z,,) = a2~ FT7=1) | where F (z,,) = % and

B+y-1)F(z)—

z)
(

, a<z<b.

)
q(z) = P

Proof. If X has pdf (1) , then obviously (11) holds. If A\r satisfies (11) , then

Ne(z) (B 4-1 )
)\F(a:)_<F(J:) 1—F(x)>f()

Integrating both sides of the above equation with respect to x from x,, to x , we arrive at

In <AA;(§:9:)) —In (25“—1 (F@)1-F (x))V) :

from which , after some computations and using the boundary condition, (1) is obtained.

Remark 6. For characterizations of other well-known continuous distributions based on

the hazard function, we refer the reader to Hamedani [20] and Hamedani and Ahsanullah [22] .

5.3. Characterization based on truncated moments of
certain functions of order statistics

Let X1, < Xo., < --- < X be n order statistics from a continuous cdf F.

Proposition 3. Let X : Q — (a,b) be a continuous random variable with c¢df F and

pdf fthen X has pdf (1) iff

kA (x)

E|XF | Xpm=a| =2F+ ————
r+1: | rn (1—F(l‘))n_r

(12)
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where k € N and

Afz) = [oyr1 [1 —a [Y(F W)’ (1= (Fw)) du| dy.

Proof. If X has pdf (1) , then

C .
E(XT]‘C-&-l:n | Xop =) = rrtlin (

C’/‘ZTL

n—r b
= (1_(}7‘(33);71—/ e (L= F(y)" " f(y)dy.

JoyF @) f@)f(y) (1 = Fy)" " \dy
Fa) =1 f(2)(1 = F(x))" ="

Integrating by parts yields

K . (=7 —y*A-Fy)" |, byl A-F(y)" "
EX | Xem=1) = A= Fa)— < P | b —l—k/x p—— dy)
B xk k b o1 N y 5 B " n—r
by [0 e [ Fora - wopyel
_ Lk kA(x)
(1= F(z)

If (12) holds, then
kEA(z)

Let E(XE 1., | Xy = 2) = 2F + A= Fa) then
(n—r) b S B kA(z)
A= F@) [y (= Fy) " f(y)dy = =* + A= Fa)—

Multiplying both sides by (1 — F(z))™~") we obtain

(n—r) [2yF(1— F(y))" " f(y)dy = 21— F(x))"" + kA(x).

Differentiating both sides with respect to x yields

—(n =)t (1= F(2))" " f(2) = ka* (1 = Fa)""

—(n— r)xk(l — F(x))”_r_lf(x) — kak!
<[1-a [(Ewra-ewrya)
Simplifying, we get

F(@) = a [*(F@)°(1 - (F)) dy.
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We present here characterization results similar to Proposition 3 but based on truncated mo-
ments of the order statistics. We refer the reader to Ahsanullah and Hamedani [1] , Hamedani et
al. [23] and Hamedani [21] , among others , for characterizations of other well-known continuous

distributions in this direction.

Proposition 4. Let X : Q — (a,b) be a continuous random variable with cdf F' such that

lim,_, 2° (1 — F (x))" = 0, for some § > 0. Then

)
M) i (13)

E [Xf:np(l:n > t} = t(s T m

where

n

b T
D (1) :/ 201 [1 - a/ (F (u))? (1 — (F (w))?)" du| dz,
t a
for some o, p > 0 and 3,y > 0 if and only if X has pdf (1).
Proof. If X has pdf (1), then clearly (13) is satisfied. Now, if (13) holds, then using integra-

tion by parts on the left hand side of (13), in view of the assumption lim,_, 2° (1 — F (z))" = 0,

we have (after some simplifications)

b
/m5_1(1—F(x))”dx:q)(t),a<t<b. (14)
t
Differentiating both sides of (14) with respect to ¢ , we arrive at

n

(1-F )" = [1 - a/ (F ()’ (1 - (F@)") du| ,a<t<b, (15)

from which we obtain

F(t) = /toz (F (w))? (1 — (F (w))?)" du,a < t <b.

Proposition 5. Let X : Q — (a,b) be a continuous random variable with cdf F and let §

be a positive number. Then

U (t)
(F ()"

Xpon <t| =10 — a<t<b, (16)

CTL‘

E [X;i

where
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n

w0 = [ o [(E @ 0= E @y al

for some a, p > 0 and 5,y > 0 if and only if X has pdf (1).

Proof. Is similar to that of Proposition 4.

Let X;,7=1,2,--- ,n beni.i.d. (independent and identically distributed) random variables
with cdf F' and corresponding pdf f and let Xi., < Xo., < --- < X,,., be their corresponding
order statistics. Let X7, _, be the 1st order statistic from a sample of size n — r of random

variables with cdf F;(x) = M,x <t < b (tis fixed) and corresponding pdf f;(x) =

1-F(0)
%,x§t<b. Then
(Xri1m| Xy = 1) £ X, (i meansequalin distribution) ,
that is
n—r— z
Pt @l = Pz, @) = (=) (0= Ry (L e <o,

Remarks 7. (i) In view of the explanation in the above paragraph, we can obtain Propo-
sition 3 directly via the proof of Proposition 4. (ii) Propositions 4 and 5 can be extended in a
straightforward manner to include possibly other distributions by replacing the given functions
of the order statistics with more general functions and of course under appropriate conditions.

(7i7) A more general form of (1) can be considered via

fla) =T H;(z), a<z<b

where

H; (z) = (F (2))" or (1= (F (2))")" .

(iv) In fact f (z) can be any appropriate function of F' (z).
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6 Conclusion
In this article,

1. Several recurrence relations satisfied by single and product moments for GS-distributions

of order statistics and progressive Type-II right censoring are established.

2. Recurrence relations for moments of progressive Type-II right censoring and order statis-
tics for some specific distributions including ( Uniform (a, b), exponential (\), generalized
exponential (a, \,v), beta(1,b), beta (b, 1), logistic (a, 3), F(2,m), F(n,2)) can be ob-

tained as special cases.

3. The recurrence relations for moments of usual order statistics from GS-distributions are

also obtained as special cases.

4. Some computations including means, variances and covariances for standard exponential

distribution of progressive Type-II right censored order statistics are computed.

5. Some characterizations of GS-distributions based on moments of order statistics; on trun-
cated moments; on hazard function; on truncated moments of functions of order statistics

are given.
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