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Abstract Normally the mass of a root has a uniform distribution but some of have different uniform distribution named
generalized uniform distribution (GUD). The characterization result based on expectation of function of order statistics has
been obtained for generalized uniform distribution. Applications are given for illustrative purpose.
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1 Introduction

Plant develops into the reproductive phase of growth, a mat of smaller roots grows near the surface to a depth of ap-
proximately (%)th of maximum depth achieve [See G. Ooms and K. L. Moore [1]]. Dixit [2] studied problem of efficient
estimation of parameters of a uniform distribution in the presence of outliers. He assumed that a set of random variables
X1, Xos,, X, represents the masses of roots where out of n random variables some of these roots (say k) have different
masses therefore, those masses have different uniform distribution with unknown parameters and these k observations are
distributed with Generalize Uniform Distribution (GUD) with probability density function (pdf)

Stla® a<z < <ba>-1a=0,
f(x;0) = (1)

0, otherwise,

where —oo < a < b < oo are known constants, £ is positive absolutely continuous function and (%)“*1. ince derivative of
2%+ and since range is truncated by 6 from left a = 0. Dixt [3] obtained Maximum Likelihood Estimator (MLE) and the
Uniformly Minimum Variance (UMVU) estimator of reliability functional; P| X > Y| hat the UMVUE is better than MLE
when one parameter of GUD is known, where as both parameters of the GUD are unknown, P| X > Y | estimated by using
mixture estimate and is consistent.

In this paper characterizing property of GUD with pdf given in (1) has been studied which also holds for uniform dis-
tribution on interval (0,#) when o = 0 in (1). Various approaches used to characterize uniform distribution, few of them
have used coefficient of correlation of smaller and the larger of a random sample of size two, Bartoszyn’ski [4], Terreel [5],
Lopez -Bldzquez [6] were as Kent [7], has used independence of sample mean and variance, Lin [8], Too [9], Arnold [10],
Driscoll [11], Shimizu [12] ,Abdelhamid [13] have used moment conditions, n-fold convolution modulo one and inequalities
of chernoff-type also used see Chow [14] and Sumrita [15].

In contrast to all above brief research background and application of characterization of member of Pearson family, this
research not provide unified approach to characterize generalize uniform distribution.

The aim of the present research note is to give path breaking new characterization for generalize uniform distribution
through expectation of function of order statistics, using identity and equality of expectation. Characterization theorem de-
rived in section 2 with method for characterization as remark and section 3 devoted to applications for illustrative purpose
including special case of uniform distribution.



206 Characterization of Generalized Uniform Distribution Through Expectation of Function of Order Statistics

2 Characterization theorem

Theorem

Let X1, Xo,, X, be a random sample of size n from distribution function F. Let X1., < Xa.n, ..., < Xp.n, be the set of
corresponding order statistics.Assume that F is continuous on the interval (a,b) where —co < a < b < oo. Let g(X.,) and
&(Xy.n) be be two distinct differentiable and intregrable functions of nt" order statistic; X,,.,, on the interval (a,b) where
—00 < a < b < oo and moreover g(X,,.,) be non-constant function of X,,.,,. Then

X'IL:YL d
E Xnn ——— | =——9(Xpn)| = ) 2
[9Cn) + (325 ) - 9Xm)| = 9(6) @
is the necessary and sufficient condition for pdf f(x;6) of F to be f(x; ) defined in (1).

Proof
Given f(z;0) defined in (1), for necessity of (2) if ¢(X,,.p,) is such that g(0) = E[p(X .., )] where g(0) is differentiable
function then using f(X,,.,; 0); pdf of nt" order statistic one gets,

0
a
Differentiating (2) with respect to 6 on both sides and replacing X,.,, for 8, and simplifying one gets
Tnin d
nn) = nn — | n:n)s 4
Onin) = o) + (2 ) o onn) )

which establishes necessity of (2). Conversely given (2), let k(X ,,.; 0) be the p.d.f. of pdf of n** order statistic such that

0
g(e) = /a I:g('r’fbi’ﬂ) + (%) dl’cfln g(xn:n):| k(xn:n; H)dx’fLZTL? (5)
Since a = 0, the following identity holds
1 br d
g(0) = gn(a+1) / [dxn.ng(xn:n)ngngl)}dxn:n- (6)

+1) (at+1)

with respect to x,,., and simplifying after taking —— :EZ n as one factor

Differentiating integrand g(mnn)xz(ﬁl
one gets (6)

n(a+1)
Tnn d
:/ 4 xn(aJrl))an.ng(Xn:”)
an_n nmn . (7)
n(a+1 > .
(9a+1 Az, dzp:p

Substituting derivative of 2 (7) one gets (7) as

a + 1 7L «
/ A(Tpen) 9a+1 ( +1))dxn:n7 (3

where ¢(X,,.,) is as derived in (4). By uniqueness theorem from (5) and (8)

1
a+ wn(a-&-l) )

k(2n:n; 0) = ot )
Since a% is decreasing function for —oco < a < b < 0o and a® = 0 is satisfy only when range of x,,., is truncated by 6
from right and integrating (6) on the interval (a, 6) on both sides, one gets (8) as
0
- / F(2 e 0) o (10)
Forn = 1, [k(2y.n; 0)]n=1 reduces to f(z;0) defined in (1). Hence sufficiency of (2) establishes.
Remark 2.1
Using ¢(X,,.,) derived in (4), the f(x;6) given in (1) can be determined by
d
X/I'LZ'I'L
M(Xpyn) = B8 2mn) ()

O(Xnin) — 9(Xnin))
and pdf is given by
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ﬁT(Xn:n) i|
n=1

5 0) = 12
fai0) = [P = (12
where T'(X,.;,) is increasing function for —co < a < b < oo with T'(a) = 0 such that it satisfies

anITL

Examples

Using method describe in remark generalize uniform distribution (GUD) through expectation of non-constant function of
order statistics such as mean, rth raw moment, e? ,e=¢ | pth quantile, distribution function, reliability function and hazard
function is given to illustrate application and significant of unified approach of characterization result.

Examples 3.1 Characterization of generalize uniform distribution (GUD) through Uniformly Minimum Variance Unbi-
ased Estimator (UMVUE); A(t) of A(¢) the hazard function is given to illustrate application and significant of unified approach
of characterization result

1 te aX? ~
. —_ n:mn 1 — .
9(Xnin) nQa—Xﬁ)[waﬁn+ma+)} A®) (14
Using (4) one gets
Tn:n d
20X 1
— _tOL( « n:n + n(a + ) (15)
n(ta - Xg:n)2
a2X’r(f:n(t(x — X;zxn) )
n*(a+ 1)t — X3.,)3
and (11) of remark 2.1 will be
d
M(Xp.) = ——2%nm = . (16)
By characterizing method given in remark 2.1
1
S log(Xpe ) = S = M (X, a7
then
T(Xnin) = XY, (18)
and
)= | —x2 — = ——z%
’ T(Tpp) dn=1  Ootl

Examples 3.2 Characterization of generalize uniform distribution (GUD) through Uniformly Minimum Variance Unbi-
ased Estimator (UMVUE); 6" of 6" is given to illustrate application and significant of unified approach of characterization
result

noe+n—+r

Xnn) = ——XT. -9, 20
9(Xn:n) nla+n+r) ™" (20)

Using (4) one gets

%7’1) d 9(@nm)

¢(Tnn) = 9(Tnn) + (n(a +1)/ depn

B (na+n+r)" .
Cn2(a+D(a+r4+1)7 ™"

2y

and repeating (16) to (19), (1) is characterized.
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Examples 3.3 Using the uniformly minimum variance unbiased (UMVU) estimator g(#) and maximum likelihood esti-

mator (MLE) §(6) of g(6) such as mean; 1 (9), rth moment; ,.(6), e?, e~

9 ¢=?, pth quantile; Qp(8), distribution function; F'(t);

reliability function; F'(t), hazard rate; A(t), GUD characterized to illustrate application and significant of unified approach of
characterization result. The UMVU estimators

and MLE

one gets

—

Ui (0) = 22X fori=1,
N:(\a) = rzl(giﬁjr_{“) XT77: n fori= 2’
e = [1+ e )]exnm; fori=3,
o0 — [1 — nii:fl)]e—xnm; fori=4,
(22)
_ 1 .
Qo(0) = ™ [1+ ey | X fori=>5,
R a+1
Fo=[-3(s5) fori=6,
~ a+1
Foy=1-[1-4)(x=) . fori=7,
~ +1)t . s
M) = 2 {1 X ta+1>} fori=8,
T a—+1
0) = X
fori=9,
. a+1
)= ———X
fori=10,
o0 — eXnin,
fori=10
e/t_é — e_Xn:n
fori=10,
= a+1 (23)
Qy(0) = X 1 m;
fori=13,
- t a+1
F(t) = ( ) ;
( ) Xn:n
fori=14,
~ t a+1
F(t)=1— ( ) ;
( ) XHCTL
fori=15,
~on (a+ 1)t
M) = St et
fori=16,




_ Xa+1

n:mn

A= [nQ (t‘”l
(0 1o = (n = )X, )|
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)1_1Ra+lﬁqXﬁn

noa+n-+1

nmn»

n?(a+1)(a+2)
fori=1,

r(na+n+r) .
n?la+1)(a+r+1)" ™"

fori=2,

Xn:n |:1 + Xn:n
n(a+1)
1
}exnm;
n(a+1)
fori=3,

Xom 2 X
Kn(a + 1)) n(a+1)

Xn'n — .
_7} e Xn:n ;for i= 4’
(n(a+1))?
1
Xpin PoFT .
- i [ 1 }; fori=35,
n(a+1) n(a+1)

—1[1 _ 1}( t )a+1;f0ri:6,

n nd\ Xp.p

1 1 t a+1
L)
n[ nI\Xp.n ort

A; fori=38,

209

(24)
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Xnin .
— " _-fori=9,
n(a+ 2)
X,
R gori=10,
n(a+r+1)
Me&m ;fori=11,
n(a+1)
X,.
_#e_x"':” 5 fori = 12’
n(a+1)
Xy P
(X)) — G(0)] = St T fori = 13,
[9i(Xnm) — 9(0)] nfa+1) 0 -

1 t a+1
- fori= 14,
2(g) st

1 t a+1
E(Xn:n) ;fori=15,

(o + Dt X!

W ;f0r1=16,

respectively.

Then by defining M (X,,.,,) given in (11) and substituting T'(X,,.,,) as appeared in (13) for (12), f(x;60) given in (1)is
characterized.

Examples 3.4 In context of remark 2.2 uniform distribution on interval (0, #) with pdf given in (15) characterized through
(UMVU) estimator;

axen=[i- 1)

n

Xn:n
n

) = Q,, (26)

of Q, the p*" quantile is given to illustrate application and significant of unified approach of characterization result given in
remark 2.2.
For oo = 0, using (4) one gets

Xn:n d
=p(1+ 1)2)( 7
- p n nmn
and for a = 0, (11) will be
d
M(X ) = —Xnn = : (28)
By characterizing method given in remark 2.2 for f(x;#) given in (15) for a = 0, one gets
log(X™ ) = —— = M(Xnun) (29)
dXTLITL g mns Xn:n N e
then
and
T (& p:n) 1
6 — dTn:n . — . 31
f(;6) [ T(Tnm) Jn=1 0 Gl

given in (15) characterized.
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Examples 3.5

Using method given in remark 2.2 for f(x; 6) given in (15), characterized through (UMVU) estimator g(6) and maximum
likelihood estimator (MLE) g(6) of g(#) such as mean; 41 (6), rth moment; 1,.(6), e?, e=?, pth quantile; Q,(6), distribution
function; F'(t); reliability function; F'(t), hazard rate; A(t). The UMVU estimators

MT(\Q) = [1 + ﬂ X’Q“" ;fori=1,
To =[] e
679 = {1 + sz} eXnin ;fori=3,
0 — {1 — X;;’"}e’X"i" ; fori=4,
9(0) = (32)

Q,(9) :p{l—l— %}Xm; fori=5,

ﬁ(t): [ fﬂ(xiw) :fori=6,
l?“(t)zl—[ —H(Xfm) sfori=7,
M) = 5t 1= sty | sfori=8,

and MLE

o Xnin .
py(0) = 5 .y fori=09,

X,
. (0) = . _t’i ; fori=10,

ef = eXnn s fori=11,

e~ =e Xmn sfori=12,
0=1 | .
QP(G) = pXy.p s fori=13,

~ t
F(t) = ——fori=14,

n:mn

=~ t

Ft)=1— (X _ ) fori=15,
- 1

Alt) = X ;fori=16,

one gets



212 Characterization of Generalized Uniform Distribution Through Expectation of Function of Order Statistics

171 X0 .
{14——} — ;fori=1,
2n

X,
{14_1}7“& sfori=2,

nin(r+1)
Xn'n Xn:n
: [1 +
n
1
_"_7} eXTIri’VL;
n
fori=3,
Xn:n Xn:n
[ 1
n n
1
e
n
XnnP. 1 .
v [14——] ;fori=5,
n .
-1 t
_nnz (Xn:n) ;fori=6,
n—1

(nQ(t — Xn:n)3)7
[Xn;n (t + nt

+Xn:n - ann):| 5 fori= 8,

and
Xn'n .
- s f = 97
om or i
X7,
"R in ;fori=10,
n(r+1)
Xn'n .
T eXnm s fori =11,
n
XTL'TL —_ .
TR e~ Xnn s fori= 12,
n
6i(Xo) ~ 3O =4 x. (35)
—p ; fori=13,
n
1 t
—— ; fori =14,
n (Xn:n) ort
1 t
5(m) 5 fori= 15,
Xn'n .
————;; fori= 16,
"X — 1) ori
respectively.

Then using characterizing method descibed in remark 2.2, for & = 0 define M (X,,.,,) given in (11) and substituting
T(X,.n) as appeared in (13) for (12), f(x; ) is characterized.
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