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Abstract

In this paper, some new families of discrete life distributions are discussed. Definitions and basic results are introduced.
Several properties of these classes are presented, including the preservation under convolution, closer under the formation of
parallel systems and mixing.
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1. Introduction

Nonparametric aging classes of life distributions have been found to be useful in reliability analysis,
engineering applications, maintenance policies, economics, biometry, queuing theory and many other
fields. There are many situations where a continuous time is inappropriate for describing the lifetime of
devices and other systems. For example, the life time of many devices in industry such as switches and
mechanical tools, depends essentially on the number of times they are turned on and off or the number
of shocks they receive. In such cases, the time to failure is often more appropriately represented by the
number of times they are used before they fail, which is a discrete random variable.

Discrete lifetimes usually arise through grouping or finite-precision measurement of continuous time
phenomena. Let X be a non-negative discrete random variable representing the lifetime of the unit.
Without loss of generality, it is assumed that N is a support of X. The probability mass function (p.m.f)
is given by f (x) = Pr{X=x},x = 0,1,2,... the cumulative distribution function F of X satisfies f (x) =
PriX<x}=31,="(i) forall x € N where N ={0,1,...}. The distribution of counting random variable
is called a discrete life distribution. In particular, if f(0) = Pr(X = 0) = 0, or a counting random variable
X has a support on N = {1,2,...}, we say that the discrete distribution is zero-truncated. Moreover,
N_={-1,0,1,...}

Similar to continuous distributions, discrete distribution can also be classified by the properties of
failure rates, mean residual lifetimes, survival function. These classes of discrete distribution aging have
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been used extensively in different fields of statistics and probability such insurance, finance, reliability,
survival analysis, and others. See, for example, [5, 8, 10, 11, 13, 14, 16-18]. Some commonly used classes
of discrete distributions include the classes of discrete decreasing failure rate (D-DFR), discrete decreasing
failure rate average (D-DFRA), discrete new worse than used (D-NWU), discrete increasing mean residual
life (D-IMRL), discrete harmonic new worse than used in expectation (D-HNWUE), and their dual ones
including the classes of discrete increasing failure rate(D-IFR), discrete increasing failure rate average
(D-IFRA), discrete new better than used (D-NBU), discrete decreasing mean residual life (D-DMRL), and
discrete harmonic new better than used in expectation (D-HNBUE).

[4] defined a continuous random variable X (or its distribution function F) to be generalized harmonic
new better than used in expectation if

J J F(x)dx < p2if 0 < p < oo.
0 Jt

Also, [15] defined a continuous random variable X (or its distribution function F) to be new better than
used of second order (NBU (2)) if

J F(t—i—y)dygl_:(t)J J F(y)dydx for all x,t > 0.
0 0 Jx

[3] defined the class of new better than used in increasing convex average order (NBUCA). This class is
requiring the distribution function F of a random variable X to satisfy.

J J Tz(u—l—t)dudtgl_:(t)‘[ J F(u)dudx forall t > 0.
0 Jx 0 Jx

[1] defined the class of new better than used in convex ordering of second order (NBUC2). Preser-
vation properties under convolution, random maxima, mixing and formation of coherent structures are
established. Stochastic comparisons of the excess lifetime when the inter-arrival times belong to the
NBUC(2) class are developed. Some applications of Poisson shock models and a test of exponentiality
against NBUC (2) alternative are presented. This class is requiring the distribution function F of a random
variable X to satisfy

J J F(u+t)dudx < F(t)J J F(u)dudx forall t,z > 0.

z X z X

The authors have demonstrated their usefulness in reliability applications as well as in other fields.

2. Basic definitions

Most of the nonparametric discrete classes of distributions that are commonly found in the reliability
literature are based on some notion of aging. In this section we present the definitions of some classes of
discrete distributions, which are used in the sequel.

Definition 2.1. Let X and Y be two non-negative random variables with distribution functions F(x) and
G(y), and survival functions F(x) and G(x), respectively. X is said to be smaller than Y in the

1. stochastic ordering, denoted by X < Y if
F(x) < G(y) forall x> 0;

2. discrete increasing convex order, denoted byX <gjcx Y if

[e¢]

> Fi)< ) G(i) forall ieN;
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3. discrete increasing convex average order, denoted by X <gjcxa Y if

ZZ?(i)gZZ ) forall ieN;
x=01i=x y=0i=y

4. discrete increasing concave order, denoted by X <gicy Y if

x y
Z FGi Z ) forall i€ N.
i=0

i=0

Definition 2.2. A discrete distribution F is called discrete new better than used in convex ordering (D-
NBUC) (or discrete new worse than used in convex ordering (D-NWUC)) if

X

P

Definition 2.3. An integer valued random variable X (or its cdf F) is said to be discrete new better than
used in convex average order (D-NBUCA) if

F(j) forall x,y € N.

1=y

—|'1I

oo o0 (o SlNNe o)

Z ZF(U < F() Z ZF(i) forall j € N.

k=01i=k k=0 i=0
Or equivalently
ZZF(x+y+i) < ZF ZF x+1).
y=01i=0 y=0 i=0
Definition 2.4. An integer valued random variable X (or its cdf F) F is said to be discrete new better than
used in second order (D-NBU (2)) if
k

ZFH—J
0

F(j) forall i,k € N.

’I\’lf

-
I
o

—.

Definition 2.5. A discrete distribution F with finite mean u is called discrete new better than used in
expectation (D-NBUE) if for all x € N

| M

(o0}
Z ) forall x € N.
j=

Or equivalently

Definition 2.6. A discrete distribution F with expectation) [, F(i) = p is called discrete generalized
harmonic new better than used in expectation (D-GHNBUE) if for all x € N.

o o
Z Z F; < u?
k=0j=k

Theorem 2.7. If X € D — NBU(2), then X € D — NBUE.



E. M. Abd Elrazik, J. Nonlinear Sci. Appl., 13 (2020), 75-84 78

Proof. Since X is D-NBU(2)

k k
F() ) F(G) =) F(i+j) forall keN. 2.1)
j=0 j=0

Letting k tending to infinity in (2.1), one gets

or equivalently

which is D-NBUE. O

3. Preservation properties

In this section, commonly used properties of aging classes, such as convolution, closure under forma-
tion of parallel systems, and mixing (see, e.g., [1, 3, 5, 9, 13]) are derived for D-NBU(2), D-NBUCA, and
D-GHNWUE classes.

3.1. Convolutions

In the next theorems, we establish the closure property of D-NBU(2), D-NBUCA, and D-GHNWUE
classes under the convolution.

Theorem 3.1. Suppose thatFy and F are two independent D-NBU(2) life distributions. Then their convolution is
also D-NBU(2).

Proof.
> Fli+s)=> ) Flt+s—kdF(k),
> Y Filt+s—k)dF(k ZZ (t+s—k)dF2(k )} (3.1)
s=0 k=t

X

[ZE(HS— ]sz g

i v)dFa (v +t)

}=A1+A2,

where

Ar=) F(t—K) Y dR(k) = [F(t) = F(t)] }_Fi(k), (32)

and

]_:1 (t)]_:z(t) + Z Z ]_:2(\/ +1) dvFl(S — V)]

]_:2(\/ + t)dyl_:1(8 — V)]
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=)+ ZFZ(H—s—k)dﬁ(k)]
s=0 Lk=0
=)+ ) ZFz(t—i—s—k)dFl(k)] (3.3)
k=0 Ls=k
x [x—k
=P+ > | ) Falt+s)|dFi(k)
k=0 Ls=0
x x—k
<V+F(t)) Y Fas)dR(k
k=0 s=0
=p+FR(t)) Y Fals—k)dFi(k),
k=0 k=0

where the equality follows from the D-NBU(2) property of F; is given by

k=0
On the other hand
X X o0
Fit) ) Fi(s)=Ft) > > Fa(s—k)dFi(k)

s=0 k=0 s=0

X
=F(1) ZF1 +ZZF2 s—K)dFi(k)| > A1 +Ay =) F(t+s).

k=0 s=0k=0 s=0

From (3.1), (3.2), and (3.3) and the fact that F(t) > F,(t) for all t > 0, this proves that F is D-NBU(2). [

Theorem 3.2. Suppose thatFy and F, are two independent D-NBUCA life distributions. Then their convolution is
also D-NBUCA.

Proof. The survival functions of convolution of two life distribution Fy and F is

u
=) Filu—t)fy(t) forall ueN.

Letx,y € N
ZZFx—i-y—l- ZZZ?l(x—i—y—i—l—))fz())
y=01=0 y=01=0 j=0
oo oo x—1 00 00
=Y Y Y Flx+y+i—ji)+) Y Y Flx+y+i—jf()
y=01i=0 j=0 y=01i=0j=x
oo x—1 00 0o 00 o0
ZZ fz(J)ZFl(X‘I‘y‘H—J)-FZZZE(U—H—J)fz(X-H)—11+12
y=0j=0 i=0 y=01i=0 j=0

We observe that

L<) Ry ) ©G)) Fkx+i—j). (3.4)
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Also,
L=) ) Bbx-1) Fi+) > > hx+jfily+i—ij
y=01i=0 i=y y=01i=0j=0
S e) 0 oo Yy+i
=Y > FU+) ) ) RBlx+y+i—jfl)
v 0 oc?:O 0 j:(;o 1) 0 (35)
=Fhx-1)) Y FO+) > Y hx+y+i—jf{)
y=0i=y y=0j=y+li=j—y
+) D Y Palx+y+i—j)fi() = A1+ A+ As,
y=01i=0 j=0
Ar=) Flx—DumFi(y) <wmpf(x—1),
y=0
Ar=) ) fi(j))_Falx+i)=) Fy)) Flx+1),
y=0j=y+1 i=0 y=0 i=0
As< ) Y ) []_:2(9 —j) ) Falx+1)
y=0j=0 =0
00 y 00
=y {Z Fz(UJ)fl(j)] Y Falx+1)
y=0 |j=0 i=0
=Y [Fy)—FW)] Y Falx+i) = (n—p1) Y Falx+1)
y=0 i=0 i=0
Hence o
I SpipFa(x—1) + 1) Falx+i). (3.6)
i=0
Combining (3.4), (3.5), and (3.6), then
(SR oo x—1
ZZF(X+9+ H{ZZ 1X+1—] fz }{ple X—1)+F2(X+1)}
y=01i=0 j=0 i=0
Finally, implementing (3.5) with y=0, we get
00 00 %) oo x—1 0o 00
D Fly)) Flx+i)= ZF(y){ZZFl(xﬂJ)fz(;)+ZZF2(x+1nf1(J)}
y=0 i=0 y=0 j=0 i=0 j=01i=j
00 oo x—1 00 00
=) F) {Z Filx+i—i)f20) + mPa(x—1)+ ) f1() ) Falx+ )}
y=0 j=0 1=0 j=0 i=0

which means that F is D-NBUCA. O
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Theorem 3.3. Suppose that Fy and F, are two independent D-GHNBUE life distributions. Then their convolution
is also D-GHNBUE.

Proof. With F*G denoting the convolution of the life distributions F and G, the result follows from the
following fact. If o < uf, 0g < pg and oG < HU-G, then either ur or pg. O

3.2. Closure of the D-NBU(2) under formation of parallel systems

In this subsection we show that the discrete new better than used in second order is closed under
formation of parallel systems.

Theorem 3.4. Let Xq, Xy, ..., Xnbe independent and identically distributed integer valued random variables with
distribution function F and F is D-NBU(2). Then the random variable Y = max Xy which has the distribution Fy,

1<ig<n
is also D-NBU(2).

Proof. Since F is D-NBU(2), then

j=0 j=0
which implies

i+k i+k

> Fi+i) <FA) Y F),

j=i j=0

or

or equivalently

« [1=F() N .
> [1_% —1—F(J)] <Y [1-FG)I.

j=i j=0

Since F is a distribution, we have the following

k k
D> O-FHI< )Y F(j). (3.7)
j=0 j=0
Hence o L
E (1—Fm)F(i)] E [(1—F“0))an}
;[ T P e &)
But

=0,

i+k . . . .
(1-FGIFEH)  (A—-F(G)F({)
2 [ 1-F() 1—-F(j) ]

which implies that
itk

(1—F())F(i) e [1-FG) 1—F()
2 i {1_F m[l—Fn(ijl—anH

j=i
i+k

_ Y LR {1_Fn1m {HF(;‘) +---+F“1(j)“
L 1K
j=1

i) 14+Fi) +---+F1(1)
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1+k 1y (—1)
GDFA) [, noa [HF "G)+---+F 1)(1)]}
/Z {i-r1) | 201 >0

F(i) 1+FEA) +---+ 134
Since
F(G) < F7Y(j) < FY(A) forall j <4,
from (3.7) and (3.8) we get
i+k = e k
Frn(1)Fn _
y Db 57
= Fn(i =

)j=1 Fn(i) j=0 j=1
whence
kK = . . k
Fa(i+ =
PEES=OLES WG}
j=0 ™ j=0
or
k k
Y Fali+i) <Fa@® Y Fulh),
j=0 j=0
thus, Fn is also D-NBU(2). O

3.3. Mixtures

In this subsection preservation of the D-NWU(2), D-NWUCA, and D-GHNWUE under mixing are
discussed.

Theorem 3.5. The D-NWU(2) Class is preserved under mixing.

Proof. Let g be the mixing p.m.f. Applying Chebyshev’s inequality, we obtain

oo k oo k k oo k
<) ) RORMgW <) D Rli+igl) =) > Fli+jg) =) Fli+j),
as required. O
Theorem 3.6. The D-NWUCA class is preserved under mixing.
Proof. Let g be the mixing p.m.f. Applying Chebyshev’s inequality, we obtain

PSS R - [z R0l [z 5

k=01=0 1=0

[e¢]

Fl(j)g(l)]
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1=0 1=0 Lk=0i=0
<y [ﬁm(j) S Y Fwli)] gm)
m=0 k=01i=0
<Y ) ) Fagm)=) Y > Fulilgm)=) ) F(i),
m=0k=0i=k k=0i=k m=0 k=0i=k
as required. O

Theorem 3.7. The D-GHNWUE class is preserved under mixing.

Proof. LetFi(j),i € N, be D-GHNWUE and F(j) = > °,Fi(j)g(i) where g(i),1 € Nis a probability function
then pj = > {2F(i) > 1,i € N and 3 2,Fj) > 1. Utilizing Taylors expansion for two-dimensional
functions, it can be show that @(s,t) = S' 7 (t —1)),s > 0,t > 1,j € N, is a convex real function. Then the
two-dimensional Jensens inequality leads to

@(E(s), E(t)) < Eg(s, 1),

where S and T are identically distributed random variables with joint distribution defined by

gi), i=1,
Fr(S=u, T= =
( H ) {O, otherwise,
and with marginal distributions defined by F, (S = ;) = g(i),i € N. Therefore
ESI I EM -1 =[ES) T ET-1) <E[STTI(T-1)],

which is equivalent to

or
(e%e] 17). [ee]
e ! 15— L yigg
LZ_Oulgm] 1| < - e

The desired result is now established since

(o' lINe'e) [e’e] oo o0 e’ lINe'e] k [ele]
D D Fi=) | ) Rl 9(1)>ZZui(1—?) 9(1) > Y wlgli) =12

k=0j=k i=0 |k=0j=k k=0j=k i=0
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