JIRSS (2017)
Vol. 16, No. 1, pp 69-75
DOI: 10.18869/acadpub.jirss.16.1.1005

Characterizations of Certain Marshall-Olkin Generalized Dis-
tributions

G.G. Hamedani

Department of Mathematics, Statistics and Computer Science, Marquette University, Milwau-
kee, WI, USA

Received: 23/04/2016, Revision received: 28/11/2016, Published online: 27/05/2017

Abstract. Several characterizations of Marshall-Olkin generalized distributions, intro-
duced by Gui (2013) and by Al-Saiari et al. (2014), are presented. These characteriza-
tions are based on: (i) a simple relationship between two truncated moments; (ii) the
hazard function.
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1 Introduction

Characterizations of distributions are important to many researchers in the applied
fields. An investigator will be vitally interested to know if their model fits the require-
ments of a particular distribution. To this end, one will depend on the characterizations
of this distribution which provide conditions under which the underlying distribution
is indeed that particular distribution. Various characterizations of distributions have
been established in many different directions in the literature. In this short note, sev-
eral characterizations of Marshall-Olkin Power Log-Normal (M-OPLN) distribution,
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introduced by Gui (2013), and Marshall-Olkin Extended Burr Type XII (M-OEBXII)
distribution, introduced by Al-Saiari et al. (2014), are presented in two directions.
These characterizations are based on: (i) a simple relationship between two truncated
moments; (if) the hazard function. Our characterizations (i) will employ an interest-
ing result due to Gldnzel (1987) (Theorem 2.1 of Section 2 below). The advantage
of these type of characterizations is that cumulative distribution function F need not
have a closed form and is given in terms of an integral whose integrand depends on
the solution of a first order differential equation, which can serve as a bridge between
probability and differential equations.

The cdf (cumulative distribution function) F (x) and pdf (probability density func-
tion) f (x) of M-OPLN distribution are given, respectively, by

1 fo(=2)f
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F(x)=F(x;u,0,p,a) = x>0, (1.1)
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where p € R, 0 > 0,p > 0, and a > 0 are parameters and @ (x) and ¢ (x) are cdf and

pdf of the standard normal distribution. For further properties and the domain of

applicability of M-OPLN distribution, we refer the interested reader to Gui (2013).
The cdf F (x) and pdf f (x) of M-OEBXII distribution are given, respectively, by

1-(1+x)7"
1-(1-a)(1+x)

F(x)=F(x;a,c, k) = >0, (1.3)

and
ackxet (1 + x¢)~¢*D

[1 —-1-a)1+ xC)_k]T

f(x)=f(a,ck) = x>0, (1.4)

where a, ¢ and k are all positive parameters. For further properties and the domain
of applicability of M-OEBXII distribution, we refer the interested reader to Al-Saiari et
al. (2014).

The presentation of the content of this work is as follows. In Section 2, we present
our characterization results based on truncated moments. Section 3 is devoted to
characterization of M-OEBXII distribution in terms of the hazard function.
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2 Characterizations Based on Truncated Moments

In this section, we present characterizations of M-OPLN and M-OEBXII distributions
in terms of a simple relationship between two truncated moments. As mentioned in
the Introduction, our characterization results presented here will employ an interesting
result due to Glanzel (1987) (Theorem 2.1, below). The advantage of the characteriza-
tions given here is that cdf F need not have a closed form and are given in terms of an
integral whose integrand depends on the solution of a first order differential equation,
which can serve as a bridge between probability and differential equation.

Theorem 2.1. Let (Q, F, P) be a given probability space and let H = [a, b] be an interval for
some a < b (a=—co, b=co might as well be allowed). Let X : QO — H be a continuous
random variable with the distribution function F and let h and g be two real functions defined
on H such that

E[g(X) [ X=x]
E[h(X)|X2x]_n(x)' xeH, (2.1)

is defined with some real function 1. Assume that h,g € C' (H), n € C?>(H) and F is twice
continuously differentiable and strictly monotone function on the set H. Finally, assume that
the equation nh = g has no real solution in the interior of H . Then F is uniquely determined by
the functions h, g and 1), particularly

_ X T]I (M)
Fo= [ el - gy P

where the function s is a solution of the differential equation s’ = and C is a constant,

chosen to make fHdP =1.

We would like to mention that this kind of characterization based on the ratio of
truncated moments is stable in the sense of weak convergence, in particular, let us
assume that there is a sequence {X,} of random variables with distribution functions
{F,} such that the functions g,, h, and 1, (n € IN) satisfy the conditions of Theorem 2.1
and let g, — g and h, — h for some continuously differentiable real functions g and
h. Let, finally, X be a random variable with distribution F. Under the condition that
gn (X) and hy, (X) are uniformly integrable and the family {F,} is relatively compact, the
sequence X, converges to X in distribution if and only if n,, converges to ), where

_E[g(X) | X >x]

M) = E0 X

(2.2)
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Remark 1. (a) In Theorem 2.1 the interval H need not be closed since the condition
is only on the interior of H. (b) Clearly, Theorem 2.1 can be stated in terms of two
functions g and 1 by taking & (x) = 1, which will reduce the condition given in Theorem
21to E[g(X) | X = x] = n(x). However, adding an extra function will give a lot more
flexibility, as far as its application is concerned.

Proposition 2.1. Let X : Q — (0,00) be a continuous random variable and let h(x) =

(1 -1-a) [@(@)]p)z and g(x)=h (x)(l)(“_lnx)for x € (0,00). Then, pdf of X is (1.2)

o

if and only if the function n defined in Theorem 2.1 has the form

P u—Inx
n(x)—P+1<D( " ), x> 0. (2.3)

Proof. Let X have pdf (1.2), then

_ p
(1—F(x))E[h(X)|X2x]:a[®(‘u lnx)], x>0,

and

_ p+1
(1—F(x))E[g(X)|X2x]=p0fl[cp(” lnx)] . x>0,

and finally,
1
nx) h(x)-gkx) = —mg(x) <0 for x>0.

Conversely, if n(x) is given by (2.1) , then

’ u—Inx
Yo TERD o (5 ),
() h(x) - g (x) qu)(@)

from which we obtain

_ p
s(x) = —ln{CD(M Ulnx) }, x>0.

Now, in view of Theorem 2.1, X has cdf (1.1) and pdf (1.2). |
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Corollary 2.1. Let X : QQ — (0, ) be a continuous random variable and let /1 be as in
Proposition 2.1. Then, pdf of X is (1.2) if and only if there exist function ¢ and 7
defined in Theorem 2.1 satisfying the differential equation

r@he ()
nh(x)-gx) 0x®(¢) /

x> 0. (2.4)

Remark 2. (a) The general solution of the differential equation (2.4) is

— -P —
n@=hﬁ§“ﬂ[ifﬂﬁi33WMkaw+D,

ox o

for x > 0, where D is a constant. One set of function (h, g, 1) satisfying the above
equation is given in Proposition 2.1 for D = 0.

(b) Clearly there are other triple of functions (I, g, 1) satisfying the conditions of
Theorem 2.1. We presented one such pair in Proposition 2.1.

Proposition 2.2. Let X : QO — (0,00) be a continuous random variable and let g (x) =

[1-a-aa+ xC)-k]2 and h(x) = g(x) (1 +x°) 7" for x € (0,00). Then, pdf of X is (1.4)
if and only if the function 1 defined in Theorem 2.1 has the form

k+1
@) = %(1 +x), x> 0.
Proof. 1t is similar to that of Proposition 2.1. m]

A corollary and remarks similar to Corollary 2.1 and Remarks 2 can be stated for
M-OEBXII distribution as well.

3 Characterization Based on Hazard Function

It is obvious that the hazard function, ki, of a twice differentiable distribution function,
F, satisfies the first order differential equation

he (x)
F
—hr (x) =g(x),
gl @ =40
where g (x) is an appropriate integrable function. Although this differential equation
has an obvious form since W) £
e "(x
—— —hp (x) = —— 3.1
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for many univariate continuous distributions (3.1) seems to be the only differential
equation in terms of the hazard function. The goal of the characterization based on
hazard function is to establish a differential equation in terms of hazard function, which
has as simple form as possible and is not of the trivial form (3.1) . Here, we present a
characterization of the of M-OEBXII model based on a nontrivial differential equation
in terms of the hazard function.

Proposition 3.1. Let X : Q — (0, 00) be a continuous random variable. Then, X has pdf
(1.4) if and only if its hazard function hr for x > 0 satisfies the differential equation

—c2hex2(eD) (1 4 x¢)7F2 [(k -DA-a)+(1+ xc)k]

he(x) = (c—-1) xVhe (x) = (3.2)

[1-a-a@+x) ]

Proof. If X has pdf (1.4), then clearly (3.2) holds. Now, if (3.2) holds, then after
multiplying both sides of (3.2) by x~~V, we arrive at

A (D () = ki{ (1 +x9)" }
e [ ) = kg I—(-a)d+x) ")’

from which we have

c-1 -1 c-1 k-1
he () = f(x) _ ckx*= (1 + x°) - ckx (k1+x) ' (33)
1-F() 1-1-a)1+x) T+x)-(1-0a)
Integrating both sides of (3.3) from 0 to x, we have
ok 1
“In(1-F () = 1n{(1 +x) . a “)}.
From which we obtain
ok
1-F(r) = — 1+ x>
1-(1-a)d+x)"
O

Remark 3. For k = 1, equation (3.2) reduces to the following simple equation

—2y2(c-1)
hp (x) = (c - 1) x e (x) = ——, x>0
(x¢ + )
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