W STATISTICAL MECHANICS
AND ITS APPLICATIONS

Accepted Manuscript

Further results involving variance past lifetime class & associated
orderings, and its properties

Mervat Mahdy
PII: S0378-4371(16)30334-X T
DOI: http://dx.doi.org/10.1016/j.physa.2016.06.066

Reference: PHYSA 17259
To appear in: ~ Physica A

Received date: 25 December 2015
Revised date: 25 April 2016

Please cite this article as: M. Mahdy, Further results involving variance past lifetime class &
associated orderings, and its properties, Physica A (2016),
http://dx.doi.org/10.1016/j.physa.2016.06.066

This is a PDF file of an unedited manuscript that has been accepted for publication. As a
service to our customers we are providing this early version of the manuscript. The manuscript
will undergo copyediting, typesetting, and review of the resulting proof before it is published in
its final form. Please note that during the production process errors may be discovered which
could affect the content, and all legal disclaimers that apply to the journal pertain.


http://dx.doi.org/10.1016/j.physa.2016.06.066

*Highlights (for review)

Further Results involving Variance Past
Lifetime Class & Associated Orderings,
and Its Properties

Mervat Mahdy*

Dept. of Statistics, Mathematics and Insurance,

College of Commerce, Benha University, Egypt.

2015

Abstract

If the random variable T' denotes the lifetime of a unit, then the random
variable T(y) = [t — T'| T < t], for a fixed ¢ > 0, is known as the past lifetime. In
this paper, we present some new properties for mean and variance past lifetime
classes (orderings). Also in the present paper, we consider a (n—r+1)-out-of-n
system with identical components where it is assumed that the lifetimes of the
components are i.i.d. We assume that the system fails before time z, z > 0.
Under these conditions, we are interested in the study of the variance time
elapsed since the failure of the components. Several properties of this function
are studied. Also, example is provided.

Finally, some applications in economic theory is described with real data.
Keywords: Conditional variance, increasing-variance inactivity time, forma-
tion of coherent system, lindley distribution, generalized gamma distribution.

1 Introduction

Stochastic orders have been used during the last fifty years, at an accelerated rate, in
many diverse areas of probability and statistics. Such areas include reliability theory,
queuing theory, survival analysis, biology, economics, insurance, actuarial science,
operations research, and management science. As a result, several stochastic orders
have been comprehensively discussed in the literature, see Shaked and Shanthikumar
(2007) for an exhaustive monograph on this topic.

*Corresponding author: Tel: +20-122-068-2460, fax: +20-13-323-0860. FEmail: drmer-
vat.mahdy@fcom.bu.edu.eg, mervat _em@yahoo.com



Download English Version:

https://daneshyari.com/en/article/7376970

Download Persian Version:

https://daneshyari.com/article/7376970

Daneshyari.com


https://daneshyari.com/en/article/7376970
https://daneshyari.com/article/7376970
https://daneshyari.com

