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Recurrence relations for marginal and joint moment generating
functions of generalized logistic distribution based on lower k record
values and its characterization

Devendra Kumar
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Abstract. In this study we give exact expressions and some recurrence relations for marginal and joint
moment generating functions of lower k record values from generalized logistic distribution. Further a
characterization of this distribution by considering recurrence relations for marginal moment generating
functions of the lower k record values is presented.

1. Introduction

The model of record statistics defined by Chandler [8] as a model for successive extremes in a sequence
of independent and identically distributed (iid) random variables. This model takes a certain dependence
structure into consideration. That is, the life-length distribution of the components in the system may
change after each failure of the components. For this type of model, we consider the lower record statistics.
If various voltages of equipment are considered, only the voltages less than the previous one can be
recorded. These recorded voltages are the lower record value sequence.

Record values are found in many situations of daily life as well as in many statistical applications. Often
we are interested in observing new records and in recording them: e.g. Olympic records or world records
in sports. Motivated by extreme weather conditions, Feller [9] gave some examples of record values with
respect to gambling problems. Resnick [20] discussed the asymptotic theory of records. Theory of record
values and its distributional properties have been extensively studied in the literature. See Ahsanullah [1],
Arnold and Balakrishnan [3], Arnold et al. [4, 5], Nevzorov [15] and Kamps [12] for reviews on various
developments in the area of records.

Let X1, X5, ... be a sequence of iid random variables with distribution function (df) F(x) and probability
density function (pdf) f(x). Suppose Y, = min{Xy, Xo,..., X,} for n > 1. We say Xj, j > 1, is lower record
value of this sequence, if Y; < Y;_ for j > 1. We suppose that X is a first lower record value. The indices
at which the lower record values occur are given by record times {L(n), n > 1}, where

L(n) = min{jlj > L(n - 1), X; < Xp-p}, n> 1,

with L(1) = 1. For more details and references, see Ahsanullah [1] and Arnold et al. [5].
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For a fixed k > 1 we define the sequence {Lﬁ,k), n > 1} of k lower record times of {X,(qk), n > 1} as follows

k k . . k
L(1) =1, quil = min{j > LY, XicLymyrk-1 > Xkjk-1}-

Fork=1andn =1,2,... we write Lgl) = L,. Then {L,,n > 1} is the sequence of record times of {X,,, n > 1}.

The sequence {Y,Sk), n > 1}, where Yi,k) = Xyw is called the sequence of k lower record values of {X;,n > 1}.
L(n)

For convenience, we shall also take Y(()k) = 0. Note that k = 1 we have Y;l) = X1, n = 1, which are record
value of {X,,,n > 1}. Moreover ng) =min{Xy, Xy, ..., Xi} = Xqx.

Let {(X® 1 > 1) be the sequence of k lower record values from (1). Then the pdf of Xg?n), n >1,is given
by

Fit, () = G I E E ) )
and the joint pdf of X(Lk()m) and X(Lk()n>, 1<m<mn,n>2,is given by
Far o (o y) = e [ In(F [=In(E(y) + ET TF)IE L2 £y, x < . @)
XXty Y = G T ) = m = 1)y Y Y F /W X<y

Ahsanullah and Raqab [2], Ragab and Ahsanullah [18, 19] have established recurrence relations for mo-
ment generating functions of record values from Pareto and Gumbel, power function and extreme value
distributions.

Recurrence relations for marginal and joint moment generating functions of generalized order statistics
from power function distribution are derived by Saran and Singh [21]. Recurrence relations for single and
product moments of record values from exponential and generalized extreme value distribution are derived
by Balakrishnan and Ahsanullah [6] and Balakrishnan et al. [7]. Pawlas and Szynal [16, 17] and Saran
and Singh [22] have established recurrence relations for single and product moments of k record values
from Weibull, Gumbel and linear exponential distribution. Kumar [14] have established explicit expression
and recurrence relations for single and product moments of k lower record values from exponentiated
log-logistic distribution. Kamps [13] investigated the importance of recurrence relations of order statistics
in characterization.

In the present study, we established some explicit expressions and recurrence relations for marginal
and joint moment generating functions of lower k record values from generalized logistic distribution. A
characterization of this distribution has also been obtained on using a recurrence relation for marginal
moment generating function.

A random variable X is said to have generalized logistic distribution if its pdf is of the form

x—u

f(x):e—wz, —oco <x<oo, u,0>0, 3)
a(1+e‘7)

and the corresponding df is

1

F() = ————,
© U(1+e’%)

—co < x <00, t,0>0. 4)

Here o is the shape parameter and u is the location parameter. Generalized logistic distribution can be used
to model data exhibiting a unimodal density function having some skewness present in the data, a feature
which is common in practice. For more details on this distribution and its application one may refer to
Gupta and Kundu [10].
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2. Relations for marginal moment generating function

Note that for generalized logistic distribution defined in (4)

F(x) = a(l + e¥)f(x). ®)

The relation in (5) will be used to derive some recurrence relations for the moment generating function of
lower k record values from generalized logistic distribution.
Let us denote the marginal moment generating functions of Xy (1) by My, (f) and its jth derivative by

(]) ()

XL(n)
We shall first establish the explicit expression for marginal moment generating functions of lower k
record values M, . (#). Using (1), we have

le
(n -1

on using the transformation z = F(x) in (6), we get

My () = f @I [ InFQ)]™ f)dx ©)

e—ytkn

(n-1)!

1
M (1) = f (1 - 2) [~ Inz]" .
0

oo (Hp?”

p=0 i , where

On using the Maclaurine series expansion (1 —z)™ =},

tp=1 & oy
Pl Ht+1) ... (t+p-1), p=12,...
and integrating the resulting expression, we obtain

(at)y

Mu(t) = ¥k Z P

t#0. )
Remark 2.1. Setting k = 1 in (7), we deduce the explicit expression for marginal moment generating functions of
lower record values from the generalized logistic distribution.

Recurrence relations for marginal moment generating functions of lower k record values from df (1) can
be derived in the following theorem.

Theorem 2.2. For positive integersk > landn >1andr=1,2,..,,

(1+?)M(]) LO=MP (- ],f My 1) -2 k {tM(’) (t+1/0) + jMY 7 (t+1/o)} (8)
Proof. From (1), we have
My ®) = 7 knl), f e [FOI [=In(F)]" f(x)dx. ©)

Integrating by parts taking [F(x)]*"! f(x) as the part to be integrated and the rest of the integrand for
differentiation, we get

M (0 = Mo 0= e [ @I inE)
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the constant of integration vanishes since the integral considered in (9) is a definite integral. On using (5),
we obtain

otk"
k(n = 1)!

Myi®) = My () = e f ST [In(F@)]" f(x)dx

+ eltlo foo e(t+1/a)X[F(x)]k—l [_ln(l:(x))]n—lf(x)dx}MXL(n):k (t)

= MX[(n 1)k(t) MXI(n)k(t) MXI n)k(t + 1/0_) (10)

k
Differentiating both the sides of (10) j times with respect to t, we get

M) =MD - %MD - - M 1oy M 4 1)

Lin—1)k XL (nyk XL (nyk X1 (nyk

The recurrence relation in equation (8) is derived simply by rewriting the above equation.

By differentiating both sides of equation (8) with respect to t and then setting t = 0, we obtain the
recurrence relations for single moment of lower k record values from generalized logistic distribution in the
form

E(X]L(n ) E(X]L(n 1)k) ]kG {E(Xi(;)k) eH/GE(Qb(XL(n):k))}/ (11)
where ¢(x) = x/1e¥/7. O

Remark 2.3. Setting k = 1 in (9), we deduce the recurrence relation for marginal moment generating functions of
lower record values from the generalized logistic distribution.

3. Relations for joint moment generating function

Onusing (2), the explicit expression for thejoint moment generating of lower krecord values Mx, ... (t1, t2)
can be obtained

P . bt fO),
Myt = b [ i L0 12)
where
109 = [ ) + I W) S 13)

By setting w = In(F(x)) — In(F(y)) in (13), we obtain

N (@) [F)IHPHoRT (1 — m)
I — uty
(x) e ; p'[k+P + Otz]n_m

On substituting the above expression of I(x) in (12) and simplifying the resulting equation, we obtain

oty) ot
MXW, n)k(tll tz) — k}’l ‘Ll(fl +17) Z Z ( 2 . ( 1)'1 . (14)

e & < p pllk+p +otr]" gllk+p+q+o(t +1)]"

Remark 3.1. Setting k = 1 in (14), we deduce the explicit expression for joint moment generating function of lower
record value for generalized logistic distribution.
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Making use of (1), we can drive recurrence relations for joint moment generating function of lower k
record values from (4).
Theorem 3.2. Forl1<m<n-2andr,s=1,2,...,
jo

Ot2\ 3 2(if) ) 11 1)
(1 + T)MXL(rrz/n):k(tll tz) - MXL(m,rz—l):k(tll tz) - k Hl)k( 1,t )
aeltlo i i
—— Mt +10)+ (MY (1,12 +1/0)). (15)
Proof. From (2)forl1<m<n-1landr,s=1,2,...,
_ k™ * m—1 f( )
Myt = ot [ e 25 Gl (16)
where
G(x) = f Y [—In(F(y)) + In(EE)" ™" [F)1" f(y)dy.

Integrating G(x) by parts treating [F(y)]*! f(y) for integration and the rest of the integrand for differentiation,
and substituting the resulting expression in (16), we get

tok" N
MXLM,M):,((tl, i’z) = MXL(m,;H):k(tlf i’z) - k(m — 1)'(1’[ e 1)' f f ehx+hy

m— n—m-— ( )
X[=In(E)" " [=In(F(y) + In(F)]™" " [F)]* f( ) dydx
the constant of integration vanishes since the integral in G(x) is a definite integral. On using the relation
(5), we obtain

otok" I -1
f) = ) — Y[ —In(F(x))]™
Mot = Mgt = oo 2o [ [ omsopugea)
p— )
X[=In(F(y)) + In(F)I"" " [F)I*! i( ) dydx
_|_e#/0f f ehx+(tz+1/U)y[_ln(1:(x))]m—1[_ln(F(y))+ln(F(x))]n—m—l[F(y)]k—l % dde},
oty otret Hlo
MXL(m,n):k (tlf tZ) MXL(mn 1)k(tlf tZ) MXL(m n)k(tll t2) k MXL(m n)k(tll tr + 1/0) (17)
Differentiating both the sides of (17) i tlmes with respect to t; and then j times with respect to t,, we get
MED _ gl 02  4li) D
XLj(mr)k( 1/t ) - MXL](mn 1)k( 1/t ) MXL]( )k( 1, tz) M ] ( )
otyetlo i ' iie
_ Zk ;L]()mm:k(tl’ t,+1/0) - 1% k_ Mg{imz:k(tl' t +1/0),

which, when rewritten gives the recurrence relation in (15).

By differentiating both sides of equation (17) with respect to ¢, t; and then setting t; = t, = 0, we obtain
the recurrence relations for product moments of lower k record values from generalized logistic distribution
in the form

B ) = E(XED )~ (B0 )+ o B g Km0}, (18)

where ¢(x, y) = x'y/~e¥/?. O

Remark 3.3. Setting k =1 in (15), we deduce the recurrence relation for joint moment generating function of lower
record value for generalized logistic distribution.
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4. Characterization

Theorem 4.1. Let X be a non-negative random variable having an absolutely continuous distribution function F(x)
with F(0) = 0 and 0 < F(x) < 1 forall x > O, then

otetlo
MXL(n):k (t) MXL (- 1)k(t) MXL(H)I\(t) k MXL n)k(t + 1/0) (19)
if and only if
1
F(x)z—w, —00 <x <00, u,0>0.
0(1 + e‘T)

Proof. The necessary part follows immediately from equation (10). On the other hand if the recurrence
relation in equation (19) is satisfied, then on using equation (1), we have

k™ tx k— n— (1’1 1)kn DO tx k-1 n-2
s [ I e fes = SB[ e o o
k" “
o [t o s
[ e P o, 0)

Integrating the first integral on the right hand side of equation (20), by parts, we get

[T e i = s [ @ E@

otk"

k‘Vl
s [ et e fa -

f T [ In(EC)]™ f (i

Jo
% f (1100 [P () [ [—In(F())]" f(x)ddx
which reduces to
e [ T I E)!H F@) - o) - 0d P e dx = ey

Now applying a generalization of the Miintz-5zasz Theorem (Hwang and Lin [11]) to equation (21), we get

o _ 1
FO o1+ e%)
which proves that

1

F(x) = ——,
© a(1+e‘%)

—00 < x <00, l,0>0.

O

5. Conclusion

In this study we give exact expressions and some recurrence relations for marginal and joint moment
generating functions of lower k record values from generalized logistic distribution. Further, character-
ization of this distribution has also been obtained on using a recurrence relation for marginal moment
generating functions.
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