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Abstract: In this paper, we consider the three-parameter generalized compound Rayleigh distribution. The recurrence relations for
moment generating functions based on the generalized order statistics are obtained. The results presented here are a generalization of
the recurrence relations for Single and product moment generating functions, based on the ordinary order statistics and the upper record
statistics for some lifetime distributions in the literature such as Beta-Prime, Lomax, Burr XII, and Compound Rayleigh distributions
which are special cases from the generalized compound Rayleigh distribution.
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1 Introduction

Consider the Generalized Compound Rayleigh (GCR) distribution with probability density function (pdf) f(x)

F) = aAph (Ba)” Y x>0, )
and cumulative distribution function (cdf) F(x)
F)=1-p*(B+x97" . x>0, @)
where & > 0, B > 0and A > 0. Thus, from (1) and (2) we have the relation
FxX)(B+x%) =arx* ' (1-F). 3)

The three-parameter Generalized Compound Rayleigh distribution GCR (¢,f3,4), includes among others four
well-known distributions the Beta-Prime distribution (ot = 8 = 1), Lomax distribution (ot = 1), Burr XII distribution
B =1, and the Compound Rayleigh distribution (¢ = 2). Recently, the GCR model has been used extensively as
life-testing model for its flexible hazard rate, [1] studied this distribution from a Poisson process perspective and [2]
studied the Bayesian estimators for the parameter of this model. This paper establishes recurrence relations between
moment generating functions (MGF) based on the Generalized order statistics (GOS), which can be used to generate the
moments of record values and the ordinary order statistics as special cases in a simple recursive process. It worthwhile to
mention that, the results presented here are a generalization of the recurrence relations for moments and moment
generating functions of the above distributions in the literature. The concept of the generalized order statistics (GOS) is
introduced by [3] as unified approach to ordinary OS, record values and k-record values, which can be outlined as: The
random variables X (1,n,m,k),....,X (n,n,m,k) be GOS from an absolutely continuous F(x) and f(x), with noting that
(X(0,n,m,k) =0,k > 1), then their joint (pdf) can be written in the form:

Feer,x2, e ) = TS f () [1 = F ()] [1 = F ()] f (), “)

on the cone F~'(0) < x; < -+ < x, <F~!(1) of R", where C =[], ¥, ¥ =k +n—i+M; M; = )::?;il mj,
Yo =k >0, and m = (my,my,...,m,_1) € R
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o [f m =0 and k = 1, then (4) is the joint pdf of the ordinary OS..

e If m = —1and k = 1, then (4) is the joint pdf of the first n upper record values Yy (1) < Yy) < .... <¥y(,) <

o If m = —1 and k # 1, then (4) is the joint (pdf) of the k-record values.
From (4) the pdf of the r-th GOS X (r,n,m, k) can be derived as

F(x) = (5 (1= F)™ ™ f()g (F(),

and the joint (pdf) of X (r,n,m,k) and X (s,n,m,k), r < s is given by

Frs(@,3) = Cog(1=F(x))" ()& (F () [rm(F () = b (F ) 1= F0)* 7 £ (),

for x < y. Here C,_ :H;;% Yi,r=12,...,n,Crs= m, for x € [0, 1], and gy, (x) = Ay (x) — hw(0),
1 m+1
——=(1—x)"" m+#—1
i ;
fim (x) f;nog(l X), m=—1

2 Relations for Marginal Moment Generating Functions
Theorem?2.1:

Forn,keN, meZ, 2<r<nandj=0,1,2,...

i Ay j j+1 +1
Min(t) = M (1) + M () + ot (M () + BML (1))

Forn,ke N, meZ, 2<r<n—1andj=0,1,2,..,

Min(t) = G 8MI | (04) + 2= ML () + = (Mﬁ'( 1)+ ML (1 )) .
Here M., (t) is the jrh derivative of the MGF M,.,(t) of the rth GOS X (r,n,m,k).
Proof :
For 2 < r < n, the MGF of the r-th GOS X (r,n,m,k) is given by
Myn(t) = 255 S5 i (F () [1 = FOo)" ! f(x)dx.

Integrating the right-hand side by parts with treating [1 — F(x)]” " as the part of integration and the rest
of the integrand as the part of differentiation, we get

Mo (1) = GGt oo (F () [1 — F(0™ ¥ f(x)dx

+ ot S e e (F(0)) [1 = F(x) " dx,

Upon using %1 = ¥+ i(m+1) and C,_| = %,C,_», we obtain
MEn(t) = M, (1) Gt 710 gfy (F(2)) [1 — F(x)) " dx
Differentiating both sides of the last identity j times, we obtain
M) = M, () + oSt i (™! axd)et* g (F () [1 — F(0)) dx
Using (3) we obtain

M, (1) = M!

r—1mn

(1) + Bt Ji et (F () [ = F()]* ! fx)d

)

(6)

)

®)
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e [ e g (F () [1 - ()" f(x)dx
Bt fom o g (F () [1 - ()] f(x)dx

o o e e (F () [ = ()] f(x)dx,

Thus, we obtain the recurrence relation
) R o
MEn(e) = M3 () + B ME () + M (0 + o (BME (0 + ME(0)),

rearranging this relation, (7) can be derived. Upon substituting in (7) by the well-known recurrence relation
wM! () =nM!_,, (1) = (Y — ¥ )M (1), [3], we can derive (8) O

Corollary2.1.

For 2 <r <n, by repeatedly applying the recurrence relation in (7) we obtain

j A { j Hzm N +1 +1
M (6) = Ty G My, 0+ Kty St |gagl o (M5, (6) + BMy 5" ()] ©)

— 1T ary; —
it ps1r = iz pr1 aay—y @i, = 1.

For2 <r<m—1and 1 <m <r—1 applying the recurrence relation in (8) repeatedly we obtain

i 2 = —m— A P +1 +1
Mhn(0) = (G325 )" M (0 + i ™ (28" [ 1M )+ 1 (M () + BMIS )| (10)
For r = m, the recurrence relation (9) reduces to (7) and for m = r — 1, the recurrence relation (10)reduces to (8).
Corollary2.2.

Putting t = 0 in (7) and (8) we deduce recurrence relations for the moments of the GCR distribution based on GOS as:
FormkinNyminZ,2<r<mand j=0,1,2,...

EXT(r,n,m k) = Gl EXT(r = 1,n,m, k) + 2= EX7=%(r,n,m,k), (11)

andforn,ke NmeZ, 2<r<mn—1landj=0,1,2,...

EXI(r,n,m k) = 280 EXI(r— 10— 1m.K) + g2 EXT=%(r,n,m. k). (12)

Corollary2.3.

Putting = 0 in (9) and (10) we deduce recurrence relations for moments of GOS as:
Forn,ke NmeZ,2<r<nand j=0,1,2,...1

EXj(r,n,m,k) :H{ s+1 (xly jEXJ(S n,m k)+ZP s+1 OULYP jH =P+1 (x}L'yl EXJ a(panam k)

For2<r<mn—landr—s<n-—1

. r—s .
EX'(r,n,m,k) = (ai);lyij) EX/(s,n— 1,m,k).

Corollary2.4.

The recurrence relations for single moments of order statistics for the GCR distribution
have an analogous form to (11) and (12) with ¥, =n—r+ 1.
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Corollary2.5.

The recurrence relation for single moments of k-th record values from the sequence of
Yl(k) < YQ(k) <o < Y,,(k) < .... of k-th upper record values from the GCR distribution has the form

k)N i k)N j k)\i—
E(r)] = g (v ) + A E ()i,

Corollary2.6.

The recurrence relation for single moments of the GCR
distribution based on n upper record values for 2 < n and j=0,1,2,... has the form:

(m))-

E(Yé(")) = Ot(}){)ijE(Yé(n,I)) + %E(Yé

3 Relations for the Joint Moment Generating Functions
Theorem3.1.
Formke NmeZ 1 <r<s—2<mnandi,j=0,1,2,... . Then
Mf,’sj:n(lhlz) = %Mig,];n(lhtz) + m [jﬁMi,’sj:;a(tl,tz) +tlia|.
Lia =Ml (n.12) + BM ' (01,12)
Proof :

Form (6), forn,ke Nme Z,1 <r<s—2<mnandi,j=0,1,2,... . Then we have
CS, X ) m ,r—
Mysn(11:12) = =yt Jocrey<eo 1 — F(x)]"g" (F(x)) f (%)
X [1(F () = h(F ()] 1= F()]* 7! f(y)dyelx

= s Jo @ = FOO)"g ™ (F(x)) £ (x) ()b,
where
1(x) = 7> [1 = F(p)]5 [(F () = h(F ()] £(v)dly.

Integrating I(x) by parts with treating [I — F(y)]* " as the part of integration and the rest of the integration
as the part of differentiation, we obtain

1) = B2 1= o2y [1— F ()5 [ (F () — B (F ()2 £ (0)dy

8 [ 1= FO)]* [ (F () — hn(F )
Substituting I(x) into Mg, (¢1,12), using ¥—; = ¥4i(m+ 1) and C,_; = ¥%.C,_» we obtain

o
M, s(t1,t2) = My 1(t1,12) + ﬁ

X [T [T e g U (F (x) [1 = F(x)]™ G(y) f (x)dydx

where G(y) = [A(F(y)) — h(F (x))]"~ ' [L = F(y)] .
Taking the i-th derivative with respect to #; and then j-th derivative with respect to #, of the last
equation we obtain

M (11,0) = MY (1y,17) + ——S=.

rs—1 Y (r—1)!(s—r—1)!

X [T TR Gy ny ) Y g L (F () [1 = F(x)]™ Gy (p) f (x)dydx,

(13)
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where G| (y) = [R(F(y)) — h(F(x))]* "' [1 = F(y)]%"", thus using (3) we get
Mi:{zn(tl,tz) = Mr’§ 1: ”(tl,tz) + %Mi:sj:;a(tl,tz)#.%ﬂ/[ﬁsj:n (t17t2)+ ( O‘ITZ%)LIZ
rearranging the last identity we obtain the recurrence relation (13). O

Corollary3.1.

For 2 < r < n, by repeatedly applying the recurrence relation in (13) we obtain

ij o ary; ij IT 1, i,j—a
M'?S?n(tl?tz) - f:in a)Lyiyieram—l:n(tl’tz)—’— Z;’ rgair;r:f: ; |: BMrm+p n(tlaIZ) +t2L13 5

i,j+1 J—o+1
Liz= Mrm+p n(tlat2)+ﬁMfm+,7n (tlatz)
where N
— arY —
Hi,m+p+l,s - H?:m#»p#»l Wiijaandni,swtl,s_ 1.

Corollary3.2.

Putting t=0 in (13) we deduce recurrence relations for moments of GOS as:
Forn,ke NmeZ 1<r<s—2<n andi,j=0,1,2,...

EX (r,n,m, k)X (s,n,m,k) = (;;L,ij"(r,n,m,k)Xj(s— 1,n,m,k)

o

Jraljf SEX! (r,n,m, k)X %(s,n,m,k).

Corollary3.3.

The recurrence relations for product moments of the first n upper record values from the GCR distribution
can be derived from (13) as:
Fornke NmeZ 1<r<s—2<n andi,j=0,1,2,... we have

i i _ ol i J ﬁ i j—a
EYyinYuis) = a7 Yo Yuis-—1) T a5 Yu i Yu(s) -

4 Applications

In this section, we will summarize the applications of theorems 1 and 2 for Compound Rayleigh, Lomax, Burr XII and
Beta-Prime distributions which are special cases from the GCR distribution.

4.1 Compound Rayleigh distribution

The recurrence relations for single moments based on generalized order statistics have the forms:
Forn,ke NmeZ, 2<r<nand j=0,1,2,...

EX/(r,n,m,k) = 2%LIY’JEX/(F—l n,m, k) + JﬁijEXj’z(r,n,m,k),

andForn,ke NmeZ, 2<r<n—1land j=0,1,2,...

EX/(r,n,m,k) = 2%/17‘ EX/(r—1,n— 1m,k)+ujyﬁ jEXJ 2(r,n,m,k).

The recurrence relation for single moments of the first n upper record values for 2 < n and j =0,1,2,... has the form:

E(Y/

U(n))_ Z)ZL)LJE(YJ( ))+21B E(YJ 2)

U(n)
The recurrence relation for product moments based on generalized order statistics has the form: Forn,k e NNme Z,1 <
r<s—2<nandi,j=0,1,2,... Then

EX (r,n,m, k)X (s,n,m,k) = Zii%jEX’(rn m,k)X/ (s —1,n,m,k)

+MJ£ EX(r,n,m, k)X =% (s,n,m, k).
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4.2 Lomax distribution

The recurrence relations for single moments based on the generalized order statistics have the forms:
Fornke NmeZ, 2<r<nand j=0,1,2,...

EX/(r,n,m,k) = ;L);ryijEXj( 1,n,m k)—i—ljﬁ EXI~V(r,n,m, k),
and forn,keNnmeZ,2<r<n—1land j=0,1,2,..

EX/(r,n,m,k) = A;YLJ.EXj(r— L,n—1,mk)+ %EXJ’] (r,n,m,k).
For the ordinary order statistics the recurrence relations have an analogous forms with
Y- =n—r+ 1, see,[4]. The recurrence relation for single moments of the first n upper
record values for 2 <nand j =0, 1,2,... has the form:

iy A B 1
(V) = 25E 1) + 25E )

The recurrence relation for product moments based on generalized order statistics has the form:
EX (r,n,m, k)X (s,n,m,k) = /;%JEX’(rn m, k)X’ (s —1,n,n,k)
+;Ljﬁ EX(r,n,m, k)X~ (s,n,m, k).

For the ordinary order statistics the recurrence relation for the product moments has an analogous relation
with ¥, = n — s+ 1, see,[4]. The recurrence relation for the product moments of the first n upper record values
can be derived from (3.1) as:

Forl1 <r<s—2<nandi,j=0,1,2,...

i
EY) Yl = 25EY,

. P
" Yu(s) Yoon + i E Y Yy

Ur) u( u(r)“U(s)’
see, [5].

4.3 Burr distribution

The recurrence relations for single moments based on generalized order statistics have the forms:
Forn,ke NmeZ, 2<r<nand j=0,1,2,...

EX/(r,n,m,k) = a%y’]EXf(r—l n,m, k) + 06171 EXT=%(r,n,m,k),
and forn,keNNmeZ,2<r<n—1land j=0,1,2,...
EX(r,n,m k) = GH2 1= EXI(r = 1,n = 1,m,k) + Gri—EXI%(r,n,m,k),

see, [6]. The recurrence relation for single moments of the first n upper record values has the form:
For 2<nand j=0,1,2,...

E(Y) ) = s5E(X] 1) + 3t

j—o
al—j E(Y )

U(n)
see, [6]. The recurrence relation for product moments based on generalized order statistics has the form:

EXi(ranamak)Xj(sﬂ/l,m,k) = EX'(rn m k)XJ a(S n,m k)

a)Lj

OtM =J

)Lr
+a%yijX (r,n,m, k)X (s — 1,n,n,k),

see,[6]. The recurrence relation for single moments of k-th record values has the form

k)N i k)N i i k)N i—
E()] = 2 p (v 1)) + s B,

see, [7]. The recurrence relations for the product moments of the k-th record values can be derived from (13) as:
andforn,keNmeZ 1 <r<s—2<nandi,j=0,1,2,...

k)i k)N j k)\i k) \j j k)\i k)yj—
EW ) = B () (v 9] + s By )ime

)

see,[7].
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4.4 Beta- Prime distribution

The recurrence relations for single moments based on generalized order statistics have the forms: For n,k € Nym €
Z,2<r<nand j=0,1,2,...

EX/(r,n,m,k) = l);YLjEXj(r— 1,n,m,k)+ ﬁ;jEXj’l(r,n,m,k),

andforn,ke NmeZ, 2<r<n—1land j=0,1,2,...

EX/(r,n,m,k) = %EXj(rf Lin—1,mk)+ MljijEXj’l(r,n,m,k),

The recurrence relation for single moments of the first n upper record values for2 <n and j =0,1,2,... has the form:
J _ A J J Jj—1
E(Yym) = 25E W) + 75E V)
The recurrence relation for product moments based on the generalized order statistics has the form:
EX (r,n,m, k)X (s,n,m,k) = —MLJ.EX"(r,n,m,k)Xjfl(s,n,m,k)

+A$Yy:jEX"(r,n,m,k)Xj(s— 1,n,n,k),

5 Conclusion

This paper discussed the recurrence relations for single and product moments for the GCR distribution based on the
moment and joint moment-generating functions based on the generalized order statistics. These relations can be used to
study the characteristics of special distributions from this distribution such as the means, standard deviations, skewness,
and kurtoses with reliable and easy way to apply, especially for researchers in social sciences and psychology.
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