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Resumo

Nesta dissertacao trabalhamos com tres classes de distribuicoes de probabilidade, sendo
uma ja conhecida na literatura, a Classe de Distribui¢oes Generalizadas Beta (Beta-G) e
duas outras novas classes introduzidas nesta tese, baseadas na composicao das distribuicoes
Pareto e Weibull com a classe de distribuicoes discretas power series. Fazemos uma revisao
geral da classe Beta-G e introduzimos um caso especial, a distribuicao beta logistica gen-
eralizada do tipo IV (BGL(IV)). Introduzimos distribuiges relacionadas a BGL(IV) que
também pertencem a classe Beta-G, como a beta-beta prime e a beta-F. Introduzimos a
classe Pareto power series (PPS), que é uma mistura de distribuigoes Pareto com pesos
definidos pela distribuicao power series, e apresentamos algumas de suas propriedades. In-
troduzimos a classe Weibull power series (WPS), cujo processo de construgao é similar ao da
classe PPS. Apresentamos algumas de suas propriedades e aplicagao a um banco de dados
reais. Distribuigoes nesta classe tém aplicagao interessante a dados de tempo de vida devido
a variedade de formas da fungao de risco. Para as classes PPS e WPS, fizemos uma sim-
ulacao para avaliar métodos de selecao de modelo. A distribuicao pareto é um caso especial
limite da distribuicao PPS, assim como a distribuicao Weibull é um caso especial limite da
distribuicao WPS.

Palavras-chave: Distribuigoes generalizadas; Distribuicao Beta; Distribuicao Weibull;
Distribuicao de Pareto; Power series; Algoritmo EM.



Abstract

In this thesis we work with three classes of probability distributions, one already known
in the literature, the Class of Generalized Beta Distributions (Beta-G) and two new classes,
based on the composition of the Pareto and Weibull distributions and the class of discrete
distributions power series. We make a general review of this class and introduced a special
case, the beta generalized logistics of type IV (BGL(IV)) distribution. We introduce some
distributions related to the BGL(IV) that are in the Beta-G class, such as beta-beta prime
and beta-F distributions. We introduce the Pareto power series (PPS) class of distribu-
tions, which is a mixture of the Pareto distribution with weights defined by power series,
and present some of their properties. We introduce the Weibull power series (WPS) class of
distributions, whose construction process is similar to the PPS class. We present some of its
properties and application to a real data set. Distributions in this class have interesting ap-
plication to lifetime data due to the variety of the shapes of the hazard function. The Pareto
distribution is a limiting special case of the PPS distribution and the Weibull distribution
is a special limit case of the WPS distribution. For the PPS and WPS classes we made a
simulation to evaluate methods for model selection.

Palavras-chave: Generalized distributions; Beta distribution; Weibull distribution;
Pareto distribution; Power series; EM algorithm.
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Chapter 1

Introduction

1.1 Apresentacao Inicial

Nesta dissertagao estudamos trés classes de distribuicoes de probabilidade, sendo uma ja
conhecida na literatura, a Classe de Distribuigdes Generalizadas Beta (Beta-G) e duas outras
novas classes introduzidas nesta tese, baseadas na composicao das distribui¢oes Pareto e
Weibull com a classe de distribuigoes discretas power series.

Eugene et al. (2002) [7] introduziram a distribuigdo beta-normal, baseada em uma com-
posigao da distribuicao beta e a distribui¢ao normal. A distribuigao beta-normal generaliza
a normal e tem formas mais flexiveis, dando a ela maior aplicabilidade. Desde entao, muitos
autores generalizaram outras distribuicoes de forma similar a beta-normal. No Capitulo 2
fazemos uma revisao da classe Beta-G e introduzimos algumas propriedades adicionais. No
Capitulo 3 apresentamos alguns casos particulares da Beta-G estudados por outros autores,
como a beta exponencial, beta Weibull, beta secante hiperbdlica, beta gamma, beta Gumbel
e beta Fréchet. Sao feitas neste capitulo aplicagoes a banco de dados reais e em alguns casos
apresentamos algumas propriedades ainda nao discutidas por outros autores. No Capitulo
4 introduzimos a distribuicao beta logistica generalizada do tipo IV, alguns de seus casos
particulares que pertencem também a Beta-G, como a beta generalizada dos tipos I, IT e III
e algumas distribuigoes relacionadas como a beta-beta prime e a beta-F.

No Capitulo 5 introduzimos uma classe de distribuicoes continuas baseada na composicao
da distribuicao Pareto com a classe de distribuicoes discretas power series. Distribuicoes
nesta classe sao misturas da distribuicao Pareto, que é um caso especial limite, com pe-
sos definidos pela distribuicao power series. Apresentamos expressoes para os momentos,
densidade e momentos da estatistica de ordem, tempo médio de vida residual, funcao de
risco, quantis, entropia de Rényi e geragao de ntmeros aleatorios. Introduzimos trés casos
especiais, a distribuicao Pareto Poisson, Pareto geométrica e Pareto logaritmica.

No Capitulo 6 introduzimos uma classe de distribuicoes continuas similar a apresentada
no capitulo anterior, baseada na composicao da distribuicao Weibull com a classe de dis-
tribuicoes discretas power series. Apresentamos expressoes para os momentos, densidade e
momentos da estatistica de ordem, fungao de risco, quantis e geragao de niimeros aleatérios.

13



Introduzimos trés casos especiais, a distribuicao Weibull Poisson, Weibull geométrica e
Weibull logaritmica. No final do capitulo, ajustamos os trés casos especiais a um banco
de dados reais.

As classes Pareto Power Series e Weibull Power Series foram criadas em parceria com
Wagner Barreto de Souza.

Nos Apéndices A, B e C podem ser encontradas algumas func¢des implementadas no
software R usadas ao longo da dissertacao. No apéndice D deixamos disponiveis os bancos
de dados usados nas aplicagoes.

14



1.2 Initial presentation

In this master’s thesis, we study three classes of probability distributions, one already known
in the literature, the Class of Generalized Beta Distributions (Beta-G) and two new classes
introduced in this thesis, based on the composition of the Pareto and Weibull distributions
and the class of discrete distributions power series.

Eugene et al. (2002) [7] introduced the beta-normal distribution, based on a composition
of the beta distribution and the normal distribution. The beta-normal distribution gener-
alizes the normal distribution and has flexible shapes, giving it greater applicability. Since
then, many authors generalized other distributions similar to the beta-normal. In Chapter 2
we review the class Beta-G and introduce some additional property. In Chapter 3 we present
some particular cases of Beta-G studied by other authors, such as beta exponential, beta
Weibull, beta-hyperbolic secant, beta gamma, beta Gumbel and beta Fréchet. In this chap-
ter are made some applications to real data set and in some cases we present some properties
not discussed by other authors. In Chapter 4 we introduce the beta generalized logistic of
type IV distribution, some of its special cases that also belong to the Beta-G, as the beta
generalized logistic of types I, IT and III and some related distributions, the beta-beta prime
and the beta-F.

In Chapter 5 we introduce a class of continuous distributions based on the composition
of the Pareto distribution with the class of discrete distributions power series, called Pareto
power series (PPS). Distributions in this class are mixtures of Pareto distribution, which is
a limiting special case, with weights defined by the power series distribuition. We present
expressions for the moments, density and moments of order statistics, mean residual lifetime,
hazard function, quantiles, Rényi entropy and generation of random numbers. We introduce
three special cases, the Pareto Poisson, the Pareto geometric and the Pareto logarithmic
distributions.

In Chapter 6 we introduce a class of continuous distributions similar to that presented
in the previous chapter, based on the composition of the Weibull distribution and the class
of discrete distributions power series, called Weibull power series (WPS). We present ex-
pressions for the moments, density and moments of the order statistics, hazard function,
quantiles and generation of random numbers. We introduce three special cases, the Weibull
Poisson, Weibull geometric and Weibull logarithmic distributions. At the end of this chapter,
we adjust these three special cases to a real data set.

The Pareto Power Series and the Weibull Power Series classes were created in partnership
with Wagner Barreto de Souza.

In Appendix A, B and C, some functions that are used throughout this thesis are im-
plemented in the R software. In Appendix D we make available the data sets used in
applications.

15



Chapter 2

General Definition of the Class of
Generalized Beta Distributions

2.1 Resumo

A classe de distribuigoes Beta-G tem o objetivo de generalizar distribui¢oes, adicionando dois
parametros de forma. Estes parametros adicionais dao maior flexibilidade as distribuigoes,
favorecendo uma melhor modelagem dos dados. Neste capitulo, defini¢des e propriedades
gerais da Beta-G ja mostradas na literatura serao apresentadas.

2.2 Introduction

Generalized distributions have been widely studied recently. Amoroso (1925) [1] was the
precursor of generalizing continuous distributions, discussing the generalized gamma distri-
bution to fit observed distribution of income rate. Since then, numerous other authors have
developed various classes of generalized distributions. In this chapter, the main focus is to
study the class of generalized beta distributions.

This method of generalizing distributions was introduced by Eugene et al. (2002) [7] who
defined the beta-normal (BN) distribution. Since then, several authors have been studying
particular cases of this class of distributions. An advantage of the BN distribution over the
normal distribution is that the BN can be unimodal and bimodal. The bimodal region for
the BN distribution was studied by Famoye et al. (2003) [8] and some expressions for the
moments were derived by Gupta and Nadarajah (2004) [12]. Nadarajah and Kotz (2004)
[20] defined the beta-Gumbel distribution, which has greater tail flexibility than the Gumbel
distribution, also known as the tipe I extreme value distribution. Nadarajah and Gupta
(2004) [19] defined the beta-Fréchet distribution and Barreto-Souza et al. (2008) [2] present
some additional mathematical properties. Nadarajah and Kotz (2006) [21] defined the beta-
exponential distribution, whose hazard function can be increasing and decreasing. Famoye
et al. (2005) [9] defined the beta-Weibull distribution and Lee et al. (2007) [16] made some
applications to censored data. Kong et al. (2007) [15] proposed the beta-gamma ditribution.
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Fischer and Vaughan (2007) [10] introduced the beta-hiperbolic secant distribution. Cordeiro
and Barreto-Souza (2009) [4] derived some general results for this class.

In this chapter, we present some general properties of the class of generalized beta dis-
tributions. In the following chapter, some special cases of the Beta-G distribution will be
present with their properties.

In this work we introduce a particular case of the class of generalized beta distributions,
named the beta generalized logistic distribution of type IV.

2.3 Definition

The class of generalized beta distribution was first introduced by Eugene et al. (2002) [7]
through its cumulative distribution function (cdf). The cdf of the class of generalized beta
distributions is defined by

1
F(z) = B(a,b)

where G(x) is the cdf of a parent random variable and

G(=)
/ t Y1 —t)"tdt, a>0,b>0, (2.1)
0

1
B(a,b) = / 271 — x)" " da.
0

This class of distributions, called Beta-G, generalizes the distribution G of a random
variable with cdf G(x). In fact, the cdf of the Beta-G coincides with G(z) when a = b = 1.
The role of the additional parameters is to introduce skewness and to vary tail weights.
They provide greater flexibility in the form of the distribution and consequently in modeling
observed data. The distribution with cdf G(z) will be denoted by primitive distribution.

The cdf of Beta-G can be rewritten as

Bg(ﬁ)(a, b)
B(a,b) ’

where Bg(,)(a,b) denotes the incomplete beta function given by

F(z) = Ig)(a,b) =

G(z)
Bgz)(a,b) :/ M1 —t)"'dt, a>0,b>0 (2.2)
0

and Ig(z)(a, b) is the incomplete beta ratio function.

2.4 Density function

The class of generalized beta distributions has been studied to generalize continuous dis-
tributions although it can also be used to generalize discrete distributions. The Beta-G
distribution will have density or probability mass function if the G distribution is absolutely

17



continous or discrete, respectively. The approach of this work is to generalize continuous
distributions, so it makes sense to define the density function of the Beta-G distribution as

ﬂ@zpmmzéz%m@am—e@wl,a>ab>a (2.3)
where g(x) is the density of the primitive distribution.

Let 8 € © be the parameter vector of the primitive distribution. If there is a restriction
©’ of © such that when € © the primitive distribution is symmetric around p, then the
Beta-G distribution will be symmetric around g when 6§ € © and a = b. To verify this, let
X be a random variable following a Beta-G distribution and consider the restriction ©" of
the parametric space. Then,

flu—z) = %%i?GW—$VJD—GW—xW*
= flp+z).

2.5

Cordeiro and Barreto-Souza (2009) [4] gave an important expansion for the density of the
Beta-G distribution to derive some general properties of this class. Let b be a non-integer
real number and |z| < 1. Consider the expansion of the power series (1 — z)~!

(1—2) f: —1'TO) (2.6)

7=0
Then the incomplete beta function can be expressed as
)

»(a,b) —xazr j+a)' (2.7)

Jj=

If b is an integer, the index j stops at b —
Define the constant
(=1'T(b)
L —j)jla+3)
From (2.7) and (2.8), the cdf of the Beta-G distribution can be expressed as

wj(a,b) = (2.8)

xy:mingwwmcayw (2.9)

From a simple differentiation of (2.9), an expansion of f(z) follows as
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1

Bla )" > _(a+r)w(a,b)Gx)" " (2.10)

r=0

fz) =

Using (2.6) twice, consider the expansion of G(x)® for a non-integer

Gy =0 -{1-c@) = YL

(2.11)

Let

o0

- (—1)7*T(a +1)
sr(@) _;r(a—j+1)(j—r)!r!‘ (2.12)

Then, using (2.12), the expansion (2.11) can be expressed as

G(z)* = s.(a)G(x)" (2.13)

F(z) = > t(a,b)G()", (2.14)

where t,.(a,b) = > "2 wi(a,b)s,(a+1). From a simple differentiation of (2.14), an expansion
of f(z) for a non-integer is

flo) =+ (i’ 590 D + Dt (ab)G(a (2.15)

r=0

The objective of this alternative form to the expansion of the density when «a is a non-integer
is to take the power series with G(x) raised only to integer powers.
If G(z) has no closed form expression, suppose that it admits the expansion

G(x) = Z aprte, (2.16)
k=0

where {ay }r>0 is a sequence of real numbers. Hence, for any a positive integer,
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(i akxk> = i caykxk, (2.17)
k=0 k=0

where the coeficients ¢, for £ =1,2,... are obtained from the recurrence equation
i
Cak = (kag)™! Z(Ozm — k4 m)amcCak—m (2.18)
m=1

and ¢, 0 = af (see Gradshteyn and Ryzhik, 2000).
If v is an integer, it comes immediately from (2.17)

G(z)* = Z Copt T, (2.19)
k=0
By using equation (2.19), equations (2.10) and (2.15) can be rewritten, respectively, as
1 C cla+r—
f(%) = B(CL, b)g(m) r;()(a + r>w7‘(a7 b>ca+r71,kwk+ (atr=1) (220)
and
1 o0
f(x) = B(a, b)g(aj) T;O(r + Dtrya(a, b)cr,kxk+cr' (2.21)

The expansions (2.20) and (2.21) for the density function, derived by Cordeiro and
Barreto-Souza (2009) [4], are fundamental to obtain some mathematical properties of the
class of generalized beta distributions. These equations provide the density function f(x) of
the Beta-G distribution in terms of the density g(z) of the parent distribution G multiplied
by an infinite power series of x. In Section 2.6 the importance of these results will be clear.

2.5 Survival and hazard functions

Survival and hazard functions are generaly useful to reliability and survival studies. In these
context, the support of the random variable of interest is R*.
An important property of the incomplete beta function is

B,(a,b) = B(a,b) — Bi_.(b,a). (2.22)

With this property, the survival function defined by S(z) = 1 — F(x) of an distribution in
the class of generalized beta distribution (if its support is R*) is given by

_ Bg)(a,b) _ Bi_¢(z)(b,a) _ Bg-(z)(b, a)
B(a,b) B(a,b) B(a,b)

S(z) =1 (2.23)
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where S*(z) = 1 — G(x) is the survival function of the G distribution. The survival function

is given by a normalized incomplete beta function and depends on z only through S*(x).
The hazard function is defined by the ratio %, where f and S are the density and

the survival functions, respectively. The hazard function of any distribution in the Beta-G

family is given by

_ (1=G@)" G )
h(z) = By (b,a) g(z).

2.6 Moments

Cordeiro and Barreto-Souza (2009) [4] derived a general expression for the sth moment of
the Beta-G by using the expansions of the density function in (2.20) and (2.21).

Let X be a Beta-G random variable and Y a random variable with cdf G(z). For a integer,
it follows from expansion (2.20) that the sth moment of the Beta-G can be expressed by
infinite sums of the fractional moments of the G distribution as

o0

D (a+ j)wj(a, b)capjor pB(Y D) (2.24)
4,k=0

BX") = B(a,b)

and for a an integer, it comes from (2.21) that

B(X%) = - ((i 7 2 (7 Dteaa(a, e BV *#4), (2.25)

2.7 Random number generation

Let Y be a random variable with cdf F'(y). The cumulative technique of the random number
generation consists to solve

Y = F_1<U)7

where U follows a standard uniform distribution. Considering that X follows a Beta-G
distribution, the cdf of X can be expressed as F(x) = F1(G(x)), where F} is the cdf of the
Beta(a, b) distribution and G is the cdf of the parent distribution. Hence, by the cumulative
technique we have that

R(GEX) = U
GX) = F'(U)=B
X = G (B),
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where B is a beta random variable with parameters a and b. The cdf G(z) sometimes have
no analytical inverse. In this case, note that G~1(B) is the quantile B of a random variable
with cdf G(z) and it is not hard to compute this quantity. When the support is not limited,
this method cannot generate large values of x. This is an obvious restriction of the capacity
of the computer.

For example, suppose X is a random variable following a beta normal distribution with
parameters p, o2, a and b. To generate X, first generate a beta random variable B, with
parameters a and b and then X is the quantile B of a normal distribution with parameters
p and o2, If the generated value of B is close to 1, the quantile of the normal distribution
possibly will not be computed.

An implementation of the algorithm to generate random numbers following a Beta-G
distribution performed on software R is given in Appendix A.
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Chapter 3

Some Special Distributions of the
Class of Generalized Beta
Distributions

3.1 Resumo

Neste capitulo apresentamos algumas distribuicoes especiais da classe de distribuicoes Beta-
G existentes na literatura. Para cada caso, apresentamos a funcao de densidade, expressao
para momentos, estimacao pelo método de méaxima verossimilhanca, geracao de nimeros
aleatérios e, quando coerente, a funcao de risco. Ao final de cada sub-secao uma aplicacao
a dados reais.

3.2 Beta normal

The beta normal distribution (BN) was introduced by Eugene et al. (2002) [7] and its
importance is more than just generalize the normal distribution. From the BN distribution,
Eugene et al. (2002) [7] idea the concept of the class of beta generalized distributions.

In this section, the properties of the BN distribution already studied in the literature will
be reviewed. Additional properties are introduced in Section 3.2.1, where are verified that
the BN distribution belongs to the location-scale family of distributions and in Section 3.2.3
an algorithm to generate random numbers is proposed .

3.2.1 The distribution

Let ®(x) and ¢(x) be the cumulative and the density functions of the standard normal
distribution, respectively. By using (2.3), the density function of the BN distribution is
given by
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0 o ()] o2 (5] o (5)

where a > 0,6 > 0,0 >0, p € R and z € R. When X is a random variable following the
BN distribution, it will be denoted by X ~ BN(a,b, i, o).

The shape parameters a and b characterize the skewness, kurtosis and bimodality of the
distribution. The parameters p and o play the same role as in the normal distribution, pu is a
location parameter and o is a scale parameter that stretches out or shrinks the distribution.
When p =0 and o = 1, the BN distribution is said to be a standard BN distribution.

Figure 3.1 plots some densities of the BN distribution with =0 and o = 1.
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Figure 3.1: The beta normal pdf for some values of a and b with y =0 and o = 1.

The normal distribution is symmetric for all values of u and o. Hence, according to (2.4),
the BN distribution is symmetric when a = b.

A class () of probability distributions is said to be a location-scale family of distributions
if whenever F is the cdf of a member of 2 and « is any real number and 5 > 0, then
G(z) = F(a+ pz) is also the cdf of a member of 2.

If X ~BN(a,b,p,0), then Y = o + X has density function

- (=522 () o]

which is the density function of the BN (a,b, o + Su, S0). Hence, the BN distribution is a
location-scale family. In other words, any random variable Y following the BN distribution
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can be expressed as a linear transformation of another BN random variable X, in particular
when X follows the standard beta normal distribution (X ~ BN(a,b,0,1)).

3.2.2 Moments

Using the results obtained by Cordeiro and Barreto-Souza (2009) [4] (see Section 2.6), ex-
pressions for the sth moment of the BN(a, b,y = 0,0 = 1) distribution can be given using
(2.25) for a integer and using (2.24) for a non-integer. The expansion for the cdf of the
standard normal distribution follows as

1 [ 2
G(x) = N eXp 4~ dx

k=0
1 1 Tz X (_1>kx2k 0 & (_1)kx2k
= 4 — 2] dr— ] d
1 1 o ( 1)kx2k+1 1)1: 2k+1
= S 4 — -~ ] d S "
> Vo {kzzo KI2(2k + 1) = x+zk'2k(2k+1) w0 ®®
B 1+ 1 i (_1)kx2kz+1
2 V2r  kI2R(2k + 1)
11 (—1)ka
e Y S
2 2T \ken jmok 1 2]

Hence, for the standard normal distribution, the expansion (2.16) is given by the coeffi-

cients ag = %, asp =0, agprq = % for k€ N and ¢ = 0.

Let Y be a random variable with a standard normal distribution. Then, E(Y*) = 0,
if sis odd and E(Y*) = 2%/2y((s + 1)/2)//, if s is even. Using these moments and the
above a;’s, an expansion for the sth moment of the standard BN distribution is obtained
from equations (2.24) and (2.25). If X ~ BN(a,b,u,0), using the property that the BN
is a location-scale family, expressions for the moments are obtained by making F(X") =
Elp+oz) =3 () te"E(Z"), where Z ~BN(a, b, 0, 1).

Gupta and Nadarajah (2004) [12] gave an expression for the sth moment of the BN
distribution, which holds only when the parameter a is an integer.

3.2.3 Random number generation

The cdf of the normal distribution has no analytical inverse. Hence, to generate random
numbers following the BN distribution by the proposed technique in Section 2.7, the quantile
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function of the normal distribution has to be evaluated numerically. The software R has
many quantile functions already implemented, including the quantile function of the normal
distribution. Figure 3.2 plots generated random samples of the BN distribution with the
respective curve of the density function obtained using R.
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Figure 3.2: Generated samples of the BN distribution for some values of a and b with =0
and o = 1.
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3.2.4 Estimation

Let z1, ..., x, be an independent random sample from the BN distribution. The total
log-likelihood function is given by

t="L(a,bp,0) = —nlOgB(a,b)—glog(?W)—nloga+z<a_1)log<q) (xi—u))

- g
=1

2

+§(b—1)log <1—¢>($i;“>) —i%

1=1

The score function V/{ = (%, %, g—ﬁ, %) has components

% — nY(a+b) —n(a) +Zlog(( ”))
.y

%: ni(a + b) — map(b) Zlog(l— ( ))
ot i{(—a)qﬁ(( w/o) , (b—1)¢((zi —pn)/o) i—u}7

ol *

2\ o(@((wi - mfo)) | o(l— 0z —wo) o

(

o (1 — a)o((z: — 1)/o) 2 — o

do Z{ (i —p)jo) o2 }+
)6

=1

(b—Do((zi —p)/o)zi—p  (zi—p)?*| n
Z{ O((wi—wjo) o2 o } o

i=1

where 1 (x) is the digamma function.
Solving the system of nonlinear equations V¢ = 0, the maximum likelihood estimates
(MLEs) of the model parameters are obtained.

3.2.5 Application

Fonseca and Franga (2007) [11] studied the soil fertility influence and the characterization
of the biologic fixation of Ny for the Dimorphandra wilsonii rizz growth. For 128 plants,
they made measures of the phosphorus concentration in the leaves. We fitted the BN model
for this data set. The estimated parameters using maximum likelihood were a = 66.558,
b=0.125, i = —0.020 and 6 = 0.038 and the maximized log-likelihood were [ = 198.054.
Figure 3.3 plots the fitted pdf and the estimated quantiles versus observed quantiles.
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Figure 3.3: Plots of the fitted pdf and the estimated quantiles versus observed quantiles of
the BN data set.

3.3 Beta-exponential

The beta-exponential (BE) distribution was introduced by Nadarajah and Kotz (2006) [21].
They discussed in their paper an expression for the sth moment, properties of the hazard
function, results for the distribution of the sum of BE random variables, maximum likelihood
estimation and some asymptotics results.

3.3.1 The distribution

Let G(z) = 1—e*, with A > 0 and = > 0, be the cdf of the exponential distribution. From
(2.3), the density of the BE distribution is given by

A a—1
f(z) = Bal) exp(—bAz){l —exp(—Ax)}*", a>0,b>0,A>0,x>0.

This distribution contains the exponentiated exponential distribution (Gupta and Kundu,
2001 [14]) as a special case for b = 1. When a = 1, the BE distribution coincides with the
exponential distribution with parameter bA. A random variable following a beta exponential
distribution will be denoted by X ~ BE(a,b, \).

Figure 3.4 plots some densities of the BE distribution with b = X = 1.

3.3.2 Hazard function

The hazard function is given by
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Figure 3.4: The BE pdf for some values of @ with b =\ = 1.

_ Aexp(—bAz){1 — exp(—Az)}*!
h(z) = B .0

where Bexp(—xz)(b; @) is the incomplete beta function defined in (2.2).

The shape of the hazard function depends only on the parameter a. When a < 1, h(z)
monotonically decreases with x and when a > 1, h(x) is monotonically increasing. The
hazard function is constant when a = 1. Figure 3.5 plots the hazard function for b =\ =1
and a = {0.5,1, 2}.

, a,by N, x>0,
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Figure 3.5: The BE hazard function for some values of a with b = A = 1.

3.3.3 Moments

Let Y be a random variable following the exponential distribution with parameter A > 0.
Then, the sth moment of Y is given by E(Y®) = s!A°. The cdf of the exponential distribution
admits the expansion (2.16), with a,, = %
random variable X following a BE distribution can be obtained from the expressions (2.25)
and (2.24) if the parameter a is an integer or a non-integer respectively.

The moment generating function, derived by Nadarajah and Kotz (2006) [21], is

and ¢ = 1. Then, the sth moment of a

B(b— % a)
M) = ——2—
(t) B(a,b)
3.3.4 Estimation
Let xq, ..., x, be an independent random sample from the BE distribution. The total

log-likelihood function is given by

0 =((z;a,b,\) = nlog A —nlog B(a,b) —bA Y _a;+ (a—1) Y log{l — exp(—Az;)}.

i=1 i=1

The score function V/ = (%, %, %) has components
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O () 4o+ 0) D log{1 — exp(~Aa),
=1
% = —n(b) +nip(a+b) — AZ%

ol "Lz exp(—Az;)
— = —— —1) :
1)) ble (a 21 1 — exp(—Ax;)

Solving the system of nonlinear equations V/ = 0, the MLEs for the model parameters
are obtained.

3.3.5 Random number generation

By using the cumulative technique for random number generation, a random number X fol-
lowing the BE distribution with parameters a, b and A can be obtained from X = A~!log (%),
where B follows the standard beta distribution with parameters a e b.

Figure 3.6 plots some samples from the BE distribution with its respective density curve.
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Figure 3.6: Generated samples from the BE distribution for some values of a with b = A = 1.

3.3.6 Application

Gupta and Kundu (1999) [13] analyzed a real data set that arose in tests on the endurance
of deep groove ball bearings. They fitted the generalized exponential model and made
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comparisons to other models. The data are the number of million revolutions before failure
for each of the 23 ball bearings in the life test. For this data set, the estimates of the BE
model were & = 5.203, b = 1.044 and A = 0.0312 and the maximized log-likelihood were
[ —112.978. Figure 3.7 shows the fitted pdf and the estimated quantiles versus observed
quantiles.
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Figure 3.7: Plots of the fitted pdf and the estimated quantiles versus observed quantiles of
the BE data set.
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3.4 Beta Weibull

The beta Weibull (BW) distribution was introduced by Famoye et al. (2005) [9]. Lee et
al. (2007) [16] gave some properties of the hazard function, entropies and an aplication
to censored data. Additional mathematical properties of this distribution was derived by
Cordeiro et al. (2008) [5], such as expressions for the moments.

3.4.1 The distribution

Let G(z) = 1 — exp{—(zA)°}, with A > 0, ¢ > 0 and x > 0, be the cdf of the Weibull
distribution. From (2.3), the density function of the BW distribution is given by

cA
f(l’) = B(a,b)

We denote a random variable X following a BW distribution by X ~ BW(a,b, ¢, \).
Figure 3.8 plots the density function of the BW distribution, for c = A = 1.
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Figure 3.8: The BW pdf for some values of a and b with ¢ =\ = 1.
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3.4.2 Hazard function

The hazard function of the BW distribution is given by

Xt lexp{—b(Ar)°}H1 — exp{—(Az)°}*!
Bl—exp{—()\x)c} (aa b)

Lee et al. (2007) showed that the hazard function is

h(x) =

, a,b,e, N> 0.

e constant (h(x) = bA\) when a = ¢ =1,
e decreasing when ac < 1 and ¢ < 1,

e increasing when ac > 1 and ¢ > 1,

a bathtub failure rate when ac < 1 and ¢ > 1, and

upside down bathtub (or unimodal) failure rate when ac > 1 and ¢ < 1.

Figure 3.9 plots some shapes of the hazard function of the BW distribution, for A = 4
and some values of a, b and c.
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Figure 3.9: The BW hazard function for some values of a, b and ¢ with A\ = 4.
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3.4.3 Moments

Cordeiro et al. (2008) [5] derive expressions for the sth moment of the BW distribution.
When the parameter a is an integer,

a—1 :

r/c—l—l a— 1)7
E(X") = B A
x7) ( j )bﬂ)"/c“

and when a is a non-integer,

“M

I(r / c —|— 1) & 1)7
E(X") = .
( ) ;Fa—j b+j>r/c+1
3.4.4 Estimation
Let xq, x2,..., x, be an independent random sample from the BW distribution. The total

log-likelihood for a single observation x of X is given by

¢="{l(x;a,b,\,c) = nlog(c)+ cnlog(A) + (c—1) Z log(x;) — nlog{B(a,b)}

i=1
—b/\ch +(a—1) Zlog —Oa)

The corresponding components of the score vector V£ = (%, %, %, %) are:

% = —nf{y(a) —¢(a+b)} + Zlog [1— e 0}
% = —n{y(b) —dla+b)} - Aczx;

o g - . o 75 log(Azy) e~ )’
% = o + nlog(\) + ;log()\xi) - b;()\xi) log(Az;) + (a — 1)A ; | — Oz
ol ¢ be -1 fe” i

S R Z{l—e—mw

Solving the system of nonlinear equations V¢ = 0, the MLEs for the parameters of the
BW distribution are obtained.
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3.4.5 Random number generation
The quantile B of the Weibull distribution is given by

X = A" {=log(1 - B)}"*.

The cumulative technique to generate a random number X following the BW distribution

with parameters a, b, ¢ and A consists of obtaining X from B ~ Beta(a,b)
Figure 3.10 plots some generated samples from a BW distribution with its respective

density curve.
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Figure 3.10: Generated samples of the BW distribution for some values of a and b with
c=A=1.
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3.4.6 Application

In this section, we fit BW model to a real data set already known in the literature. The data
set (Linhart and Zucchini [17], 1986) consists of failure times of the air conditioning system
of an airplane. The estimated values of the parameters were a = 3.087, b= 0.132, ¢ = 0.667
and A = 1.798 and the maximized log-likelihood were [ = —151.076. Figure 3.11 shows the
fitted pdf and the estimated quantiles versus observed quantiles.
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Figure 3.11: Plots of the fitted pdf and the estimated quantiles versus observed quantiles of
the BW data set.

3.5 Beta-hyperbolic secant

The beta-hyperbolic secant (BHS) distribution was introduced by Fischer and Vaughan
(2007) [10]. They gave some properties of this distribution, like the moments, special and
limiting cases and compare it with others distributions using a real data set.

3.5.1 The distribution

Let G(z) = 2 arctan(e”), with z € R, be the cdf of the hyperbolic secant distribution. From
(2.3), the density of the BHS distribution is given by

2 -1 2 b—1

[2 arctan(e”)]" " [1 — 2 arctan(e”)]

b R.
B(a,b)m cosh(x) » 0>0,0>0,z¢€

fz) =
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We now introduce a location parameter p € R and a scale parameter 0 > 0. The BHS
density generalizes to

9 e—p a—1 9 z—p b—1
Z arctan(e = )} [1 — Zarctan(e - )]

noB(a,b) cosh(*£)
When a random variable X follows a beta-hyperbolic secant distribution, it will be de-
noted by X ~ BHS(a,b, u,0). If 4 =0 and o = 1, the BHS distribution will be said to be

a standard BHS distribution.
Figure 3.12 plots the density of the standard BHS distribution for some values of a and

fx) =

0.30
|

f(x)

0.15
|

0.05
|

0.00
|

Figure 3.12: The BHS pdf for some values of a and b with =0 and o = 1.

3.5.2 Estimation

Let z1,...,z, be an independent random sample from the BHS distribution. The total
log-likelihood is given by
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¢ ={(x;a,b,\,c) = —nlogB(a,b)— E log [cosh (M)] — nlog(om)
o
i=1

ta—1) Zn: {log (%) +log [arctan (ei)} }

i=1
- 2 2k

+(b — 1)Zlog 1— — arctan (e v > :
i=1

i ; _ (ot ot ot ot .
The corresponding components of the score function V£ = ( 0> b oy’ ao> are:

% = —ny(a)+np(a+b)+ iillog% + log [arctan <e%>} 7

ol

2 = —n{¥(b) +v(a+b)}+ anlog [1 — %arctan <ew>] )

i=1
ol 1 & Ti— [
= = —= tanh
o o ; o ( o )
arctan™! (ezi:t) wi—p

n
l1—a ;
+ E - P e o
i=1

14275

Ti—p -1
" 9(b— 1) [1 — %arctan (eT)] .

+Z om Fik cTo

i=1 1+e*7s
ol N — Ti— [ 4
Y —Z = tanh( > )—na
i=1
) arctan™! <€Ii;N> i

- (1—a)(x;—p @i—p
; o2 14 €25

5 Py e o .
_ 9%i—
i=1 o 14+e* >

T (e |

Solving the system of nonlinear equations V¢ = 0, the MLEs for the model parameters
of the BHS distribution are obtained.

3.5.3 Random number generation

Using the cumulative technique, a random number X following the BHS distribution with
parameters a, b, u and o can be obtained from
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B
X = logtan (%) o+ W,

where B follows the standard beta distribution with parameters a e b.
Figure 3.13 plots some generated samples from the BHS distribution with its respective

density curve.
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Figure 3.13: Generated samples from the BHS distribution for some values of a and b with
p=0and o =1.

3.5.4 Application

In this section, we fit the BHS model to a real data set. The data consists of fracture tough-
ness from the silicon nitride. The data taken from the web-site http://www.ceramics.nist.gov/
srd/summary/ftmain.htm was already studied by Nadarajah and Kotz (2007) [22]. The es-
timated values of the parameters were a = 2.072, b= 4.385, 1 = 5.278 and 6 = 1.297 and
the maximized log-likelihood were [ = —32.340. Figure 3.14 shows the fitted pdf and the
estimated quantiles versus observed quantiles.

3.6 Beta gamma

The beta gamma distribution (BG) was introduced by Kong et al. (2007) [15]. In their
paper, they derived some properties of the limit of the density function and of the hazard

40



Density
0.2 0.3
| |
Theoretical Quantile
4

0.1

-2

0.0

X Empirical Quantile

Figure 3.14: Plots of the fitted pdf and the estimated quantiles versus observed quantiles of
the BHS data set.

function, gave an expression for the moments when the shape parameter a is an integer and
made an application.

We now present a closed form expression for the sth moment when a is not an integer,
due to a general result derived by Cordeiro and Barreto-Souza (2009) [4] and an algorithm
to generate random numbers following this distribution.

3.6.1 The distribution
The cdf of the gamma distribution is given by

0= o

where I';(p) = fogc y?~Le¥dy is the incomplete gamma function.
The BG distribution defined by Kong et al. (2007) [15] has density

pv)‘vx>07

mpflefz/)\ et Fx/k(p)
10~ gerpmet 0 {1 s

b—1
} , a, b, p, A\, x>0.

Figure 3.15 plots the density function of the BG distribution for A = p = 1 and some
values of a and b.
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Figure 3.15: The BG pdf for some values of a and b with A = p = 1.

3.6.2 Hazard function
The hazard function of the BG distribution is

1,—x/A

_ e a—1 Laa(p) .
0 =5 amarpme ) T

T'(p)

Figure 3.16 plots some shapes for the hazard function of the BG distribution for A =1

and some values of a, b and p.
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Figure 3.16: The BG hazard function for some values of a, b and p with A = 1.
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3.6.3 Moments

Let Y be a random variable following the gamma distribution with parameters A > 0 and
p > 0. Then, the sth moment of Y is given by E(Y?) = LEEoA - The cdf of the gamma

L(p)
distribution admits the expansion (2.16), with a, = % and ¢ = p. Then, the sth

moment of a random variable X following a BG distribution can be given by the expressions
(2.25) and (2.24) when the parameter @ is an integer or a non-integer, respectively.

3.6.4 Estimation

Let x1,...,z, be an independent random sample from the BG distribution. The total log-
likelihood is given by

C="V0(x;a,b,p,\) = (p—1) Zlogxl Z——nlogB(a b) — anlogT'(p) — nplog A

=1

Ha— )Y log (o) + (b 1) Zlg{ _ /&ﬂ

=1

ot o0 o ot .
da’ 9b 9p° 8'y> are:

The corresponding components of the score vector VI = <

ot -
5= = nu(a+b) —n(a) ~nlogT(p) + > “logTa,a(p),
=1
— = nla+b) —n(a) + lo [1—2—7
b vla+b) - mp(a) 2 ; L'(p)
o Gxm p l-a —1_p1 —ai/A
B = 2 2 n/\ + I zzl(rwl/k<p)) Zr; e
n -1
_b-1 [1 B in/,\(/))] ﬁfleﬁi/,\’
T(p) N L)

ot " -

+<b_1)§;l“mi/x( W;P()p) wzf/i) zl/)\<p)7

where ¥(p) = a% logI'(p) is the digamma function and ¢.(p) = %log I.(p). Solving the
system of nonlinear equations V¢ = 0, the MLEs for the parameters of the BG distribution
are obtained.

43



3.6.5 Random number generation

The cdf of the gamma distribution has no analytical inverse, just like the normal distribu-
tion. Hence, we generate random numbers following the BG distribution using the proposed
technique in Section 2.7. However, the quantile function of the gamma distribution has to be
numerically evaluated. Figure 3.17 plots generated random samples from the BG distribution
with its respective density curve.
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Figure 3.17: Generated samples from the beta gamma pdf for some values of a and b with
A=p=1

3.6.6 Application

In this section, we fit the BG model to a real data set taken from the R base package. It is
located in the Indometh object. The data consists of plasma concentrations of indomethicin
(mcg/ml). The estimated values of the parameters were a = 0.977, b=9.181, p = 1.055 and
A = 5.553 and the maximized log-likelihood were [ = —31.368. Figure 3.18 shows the fitted
pdf and the estimated quantiles versus observed quantiles.
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Figure 3.18: Plots of the fitted pdf and the estimated quantiles versus observed quantiles of
the BG data set.

3.7 Beta Gumbel

The beta Gumbel (BGU) distribution, introduced by Nadarajah and Kotz (2004) [20], gen-
eralizes a distribution largely used on engineering problems. They calculated expressions for
the sth moment, gave some particular cases and studied the density function.

3.7.1 The distribution

Let G(x) = exp{—exp{—(z — u)/o}}, with x € R, p € R and ¢ > 0, be the density of the
cdf of the Gumbel distribution. From (2.3), the density of the BGU distribution is given by

f(l') = %G_au(l — €_u>b_1, a > O, b > O,

where u = exp{—(z —p)/o}, p € R, 0 > 0 and = € R. Figure 3.19 plots some shapes of the
standard BGU density for some values of a and b.
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Figure 3.19: The BGU pdf for some values of a and b with 4 =0 and o = 1.

3.7.2 Estimation

Let zq,x9, ..., x, be an independent random sample from the BGU distribution. The total
log-likelihood function is given by

(={l(z;a,b,u,0) = —nlogo+ (b— 1)Zlog [1 —exp{—exp (—xi —N) H

- o
=1

- - E - —nlog B(a,b).
; . a exp( > ) nlog B(a,b)

i=1

The score function V/{ = (%, %, %, g—ﬁ) has components
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5 = nw(a+b)—nw(a)+i10g {1—exp{_eXp <_xi;M)H’

=1

b1 exp(—(r — )/o) exp{—exp(~(x; — p)/0))
YT T ewlenlmowie]

o n N ! T — [
9 _;+Z = {1—aexp<— > )}

=1

n

it 3 (i — p) exp(=(z; — p) /o) exp{—exp(—(zi — p)/o)}

0 1 — exp{—exp(—(z; — p)/0)}

Solving the system of nonlinear equations V/ = 0, the MLEs of the BGU parameters are
obtained.

3.7.3 Random number generation

Using the cumulative technique, a random number X following the BGU distribution with
parameters a, b, 4 and o can be obtained by

X = pu —log(—log B)o,

where B follows the standard beta distribution with parameters a e b.
Figure 3.20 plots some generated samples from the BGU distribution with its respective
density curve.

3.7.4 Application

Children of the Programa Hormonal de Crescimento da Secretaria da Saide de Minas Gerais
were diagnosed with growth hormone deficiency. The data consists of the estimated time
since the growth hormone medication until the children reached the target height. We fit
the BGU model for this data set. The estimated values of the parameters were a = 1.438,
b= 0.110, 4 = 2.183 and ¢ = 0.328 and the maximized log-likelihood were [ = —76.441.
Figure 3.21 shows the fitted pdf and the estimated quantiles versus observed quantiles.
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Figure 3.20: Generated values from the BGU distribution for some values of a and b with
pw=0and o =1.
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Figure 3.21: Plots of the fitted pdf and the estimated quantiles versus observed quantiles of
the BGU data set.

3.8 Beta Fréchet

The beta Fréchet (BF) distribution was introduced by Nadarajah and Gupta (2004) [19].
They derived some properties of the density and hazard functions and gave an expression for
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the sth moment. Barreto-Souza et al. (2008) [2] gave another expression for the moments
and derived some additional mathematical properties.

3.8.1 The distribution

Let G(x) = exp {— (f)_)‘}, with z > 0, 0 > 0 and A > 0, be the cdf of the standard Fréchet
distribution. From (2.3), the density of the BF distribution is given by

A A0
Ao exp {—a (%) } [1 — exp {— (%) H
fo) = 212 B(a, b) ’
Figure 3.22 plots some shapes of the hazard function of the BF distribution for A = o = 1.
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Figure 3.22: The BF pdf for some values of a and b with A = o = 1.

3.8.2 Hazard function
The hazard function of the BF distribution is

_ Ao? exp {—a (%)/\} [1 — exp {— (%)’\Hbl

x1+ABeXp{_(£)A}(b, a)

x

, a, b, o A\ x>0.

/()

Figure 3.23 plots some shapes for the hazard function of the BF distribution foroc = A =1
and some values of a and b.
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Figure 3.23: The BF hazard function for some values of a and b with A = o = 1.

3.8.3 Estimation

Let x1,x9, ..., x,, be an independent random sample from the BF distribution. The total
log-likelihood function is given by

A

=1

nlog A — (1+/\)Zlog:ni —aaAZ:B;’\

The score function V£ = (%, %, %, %) has components

% = nyY(a+b) —nY(a —O'/\Zl‘

00 = et b) - m() Zlogll—eXp{ ( >A}]

ov nA A1 exp{— 0/37) } o1 Y
o o >

20



ol log a/xl exp{—(o/z;)}
— = = 1 log x;
BN )\—l—n ogo + (b Z —epl—(0 /o) )] Zogw

o3 tos () (%)A

Solving the system of nonlinear equations V¢ = 0, the MLEs for the BF parameters are
obtained.

3.8.4 Random number generation

Using the cumulative technique, a random number X following the BF distribution with
parameters a, b, A and ¢ can be obtained by

o
(—log(B))*
where B follows the standard beta distribution with parameters a and b.

Figure 3.24 plots a generated sample from the BF distribution with its respective density
curve.
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Figure 3.24: Generated values from the BF distribution with a =5, b=0.9 and A =0 = 1.
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3.8.5 Application

In this section, we fit the BF model to a real data set obtained from Smith and Naylor (1987)
[24]. The data are the strengths of 1.5 cm glass fibres, measured at the National Physical
Laboratory, England. The estimated values of the parameters were a = 0.407, b = 238. 956,
A = 1.277 and 6 = 7.087 and the maximized log-likelihood were [ = —19.510. Figure 3.25
shows the fitted pdf and the estimated quantiles versus observed quantiles.
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Figure 3.25: Plots of the fitted pdf and the estimated quantiles versus observed quantiles of
the BF data set.
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Chapter 4

Beta Generalized Logistic of Type IV

4.1 Resumo

Neste capitulo introduziremos a distribuicao Beta Logistica Generalizada do tipo IV, baseada
na composicao da distribuicao beta padrao e a distribuicao logistica generalizada do tipo IV,
proposta por Prentice (1976) [23]. Apresentaremos expressoes para momentos, estimagao e
geracao de ntimeros aleatorios. Introduziremos alguns de seus casos especiais que pertencem,
também, a classe Beta-G, como as distribuicoes beta logistica generalizada dos tipos I, II e
III e algumas distribuicoes relacionadas, como a beta-beta prime e a beta-F.

4.2 Introduction

The generalized logistic of type IV (GL(IV)) distribution was proposed by Prentice (1976)
[23] as an alternative to modeling binary response data with the usual symetric logistic
distribution. The density of the GL(IV) distribution, say GL(IV)(p,q), is given by

1 e

x) = , teR, p>0,qg>0.
9(@) B(p,q) (1 + e =)pta P !

The cdf of the GL(IV) distribution can be given by a normalized incomplete beta function
as follows

o= 2m= " g 0 s
= — € > > 0.
(x) Bog o “ER P04

Note that the argument of the incomplete beta function is the cdf of the standard logistic
distribution given by G*(x) = (1 + e *)~'. Hence, by the definition (2.1) of the class of
generalized beta distribution, the GL(IV) distribution is already in this class.

In this chapter we introduce the beta generalized logistic of type IV and its special cases
such as the beta generalized logistic of types I, II and III. Two other related distributions
are also introduced and some of their properties are discussed. They are the beta-beta prime
distribution and the beta F distribution.
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4.3 The distribution

The beta generalized logistic of type IV (BGL(IV)) distribution has density function

B(p,q)'~* " e [

1@ = —=Ban T e

1+e— % 1fe—<T

a—1 b-1
1 (p7 Q)i| [B e” % (Q7p):| y L € Ra a, b7 b, q > 0

Figure 4.1 plots some shapes of the BGL(IV) distribution for p = 0.2 and ¢ = 1.5 and
some values of a and b.
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Figure 4.1: The beta generalized logistic pdf for some values of a and b with p = 0.2 and
q=1.5.

A random variable X following the BGL(IV) distribution with parameters a, b, p and ¢
will be denoted by X ~ BGL(IV')(a,b,p,q). Location and scale parameters can be included
by making the transformation ¥ = %, but they will not be considered in this work.

The GL(IV) distribution is symmetric when p = ¢. Hence, according to (2.4), the
BGL(IV) distribution is symmetric when p = ¢ and a = b.

4.4 Moments

By using the expansion (2.6) and the property of the incomplete beta function (2.22), the
rth moment of a random variable X following the BGL(IV)(a,b,p,q) is given by
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. (1 te w)w =

I .. (q, d

1+e

B(P, Q)_ . /°° a"em bt
= P N1 | (g, dz,
B(CL,b) ;w]( ],CL) e (1 i 67x>p+q (q p) Z

E(X") = %/w qux [IH;_gc(p,Q)rl [1 = (g, p)]bld:r
)

(4.1)

where the index j stops at @ — 1 if @ is an integer and the function w;(a,b) was defined by
(2.8). If b is an integer, we consider the expansion of the incomplete beta function (2.7) and
the expansion of a power series given in (2.17). Hence,

1 (a0 R

1+e—®

q b+j—1

R (—=1)*T'(p) e\t
B(p,q) ; I(p = k)kl(g + k) (1 + 6"’“) ]

e q(b+j—1) o e k
- <1+€_m) kZZ()CbJrjl,k(l_i_e_m) ;

where ¢y 15 = (kag)™ Zﬁlzl[k(b—l—j—1)m—m+k]amcb+j_1’k_m, fork=1,...,00, Cprj-10 =
a?™ " and a, = B(p, q)~ 1%. Hence, for b an integer, the sth moment is given by

) _1 o o0 00 mre—(q(b—I—j)-ﬁ-k)l
E(X ) = Z Z wj Cb+J 1 k/ (1 + efx)p+k+q(b+j)dm
—0 k=0 >
= Z Z w;(1 a)cyj—1,B(p,q(b+ j) + k)E(Y;q(bﬂHk),
=0 k=0

where Y, gp45)+1 ~ GL(p, ¢(b+7)+k). Note that the order of the expected value of Y}, g(5+5)+k
does not depend on any index and is of the same order of the expected value of X. The
moment generating function of a random variable Y following the GL(p, ¢) distribution is

Llp+0)I(g—1)
I'(p)L'(q)
If the parameter b is not an integer, it will be necessary one more expansion to use

M(t) =

b+j—1
equation (2.17). Then, using (2.6) on [[ s (q, p)} , the expected value (4.1) is given
1+e—
by
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’ j=0 i=0 k=0 e
— ZZJZ a, b Csz (1+Z)+k Q)E(Y 1+1)+kq)
i=0 k=0

where Yy iy1hg ~ GL(p(1 + 1) + k,q) and Ji(a,b) = 3772 w;(1 — j,a)wi(1 — 4,0+ j).

4.5 Estimation

Let z1,x,...,x, be an independent random sample from the BGL(IV) distribution. The
total log-likelihood is given by

(=t(a,b,p,q;x) = —nlogB(a,b)+ (1 —a—bnlogB(p.q) — (p+q) Y log(1+e ™)
i=1
+(a—1) logB_ 1 (p,q)+ (b—1) log B .-+ (¢,p) —¢q ;.
DT DR >

1+e™ e_‘TZ

The score function has the following components

ol

P ny(a + b) — ny(a) — nlog B(p, q) —|—Zlog3 1 (p7Q),
=1 ]

0L~ np(a-+b) — np(b) — nlog B ZlB )

gy = et = né(t) —nlos B+ ) log B n (0:2)

ov

5y = (ma=0n{u) —vlp+a)} - Zlog(l +e )

=1

+(a—1)— ZlogB 1 p, +(b—1)— ZlogB i qp)
+e 14+

e

g‘—j: (1 —a— bn{dle) — b+ q)} sz Zlog

—i—(a—lanlogB L (pg)+ (0 —=1)5 ZlogB . (q,p).
E 1+

ezl
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Solving the system of nonlinear equations V¢ = 0, the MLEs of the parameters are
obtained. The Hessian matrix for making interval inference and used in the estimation
equations has elements given by

0%l
92 n'(a +b) — n'(a),
020 ,
Jadb ny/(a+0),
0%l
Gagp = "ET@) - nb +—ZlogB L (pa),
0%
Jagg = "p+a)—mio)+ —ZlogB —_(p.q),
02 , ,
a2 ny'(a+b) — ny'(b),
LA nY(p +q) — n(p) +—Zlog3 (¢:p)
9bdp =i AP
TL o+ ) - ma) +—Zlog3 (a.p),
abaq 1+e ;z
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g_;i = (1—a—bn{Y(p) — w<p+q>}+<a—1§22210g3 L (p.a),

1+e™

i=1 Ie
o ? &
= —(1—a—>bny —~1 log B__ 1
904 (I—a—=bny'(p+q) +(a )apaqlz ogB_1_(p,q)
0? <
+(b—1 log B =i \4,D),
( )8p8q; g 1+e*%( )

g <1—a—b>n{zz/<q>—w'<p+q>}+<a—1>§—q2;1og3E(m)

“+e

+0b—-1)=— ZlogBHezz (q,p).

—xz;

4.6 Random number generation

To generate a random number following the BGL(IV) distribution, the cumulative technique
presented in Section 2.7 is used.

Let X be a BGL(IV)(a,b,p,q) random variable. By the definition 2.1 of the class Beta-G
distribution, the cdf of X is the composition F(z) = Fi(G(x)), where F} is the cdf of the
Beta(a,b) distribution and G is the cdf of the parent distribution, GL(IV)(p,q). The cdf G
can also be expressed as a composition G(z) = F»(Q(z)), where F is the cdf of the Beta(p,q)
distribution and Q(x) = (1 4+ e *)~! is the cdf of the standard logistic distribution. Hende,
the cdf of X can be expressed as F(x) = Fi(F2(Q(z))) and by the cumulative technique of
a random generation, we have

F(X) = F]_(FQ(Q( )) U, U ~ Uniform(0, 1)
F(Q(X)) = F\U)=B, B~ Beta(a,h)
oX) = B -C
X = log(C L1,

where C'is the quantile B of a Beta(p, q).
Figure 4.6 plots some samples of the BGL(IV) distribution with its respective density
curve.
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Figure 4.2: Generated samples of the BGL(IV) distribution for some values of a and b with
p=20.2and ¢ = 1.5.

4.7 Related distributions

4.7.1 Beta Generalized Logistic of Type I

The generalized logistic of type I is a special case of the GL(IV) distribution when ¢ = 1.
This property extends to the class of beta generalized distribution, i.e. the beta generalized
logistic of type I (BGL(I)) distribution is a special case of the BGL(IV) distribution when
g = 1. Then, the density of the BGL(I) is given by

pe=® [(1+e )P —1]0-1
B(a,b) (1 + e-®)atrd

Figure 4.3 plots some special shapes of the BGL(I) distribution, for p = 0.2 and some
values of a and b.

A random variable X following a BGL(I) distribution with parameters a, b and p will
be denoted by X ~ BGL(I)(a,b,p). We can verify that if the parameter p = 1, the
BGL(I)(a,b,p) distribution coincides with the GL(IV)(a,b) distribution. In fact, when p = 1,
the primitive distribution of the BGL(I), the GL(I) distribution, reduces to the standard
logistic which is the primitive distribution of the GL(IV) distribution.

To generate a random number X following the BGL(I)(a,b,p) distribution, we have to
generate a random number B ~ Beta(a,b) and then X = —log(B~'/7—1). Others properties
of this distribution will be omitted here because they can be obtained from the BGL(IV)
distribution by making ¢ = 1.

fz) =

, t€R, a,b,p>0.
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Figure 4.3: The BGL(I) pdf for some values of a and b with p = 0.2.

4.7.2 Beta Generalized Logistic of Type II

The beta generalized logistic of type II is a special case of the BGL(IV) distribution when
p = 1. This distribution can also be obtained through the transformation X = —Y where
Y follows the BGL(I) distribution. The density is given by

qequz e~ 4= R ) 0
= l—— > 0.
f(z) B(a,b)(1 + e=)+1 [ 1+ e—x)q} » TER G0,4
Figure 4.4 plots some special shapes of the BGL(II) distribution for ¢ = 0.5 and some
values of a and b.
A random variable X following the BGL(II) distribution with parameters a, b and ¢ will
be denoted by X ~ BGL(II)(a, b, q).

4.7.3 Beta Generalized Logistic of Type III

The beta generalized logistic of type III is a special case of the BGL(IV) when p = ¢. This
distribution is symmetric when a = b. The BGL(III) density is given by

B(p,p)' """ e |

f(m) = B(a, b) (1 + 6_27)2[’

1+e 1+e—7

a—1 b—1
B%ﬁ(p,p)} |:B e”T (pap):| , T & R? a, ba p> 0.

Figure 4.5 plots some special shapes of the BGL(III) distribution for p = 0.5 and some
values of a and b.
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Figure 4.4: The BGL(II) pdf for some values of a and b with p = 0.2.
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Figure 4.5: The BGL(III) pdf for some values of a and b with p = 0.5.

A random variable X following the BGL(III) distribution with parameters a, b and p will
be denoted by X ~ BGL(III)(a, b, p).
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4.7.4 Beta-Beta Prime

Let Y be a random variable following the BGL(IV)(a,b,p,q) distribution. Then, X = e~V
follows the beta-beta prime distribution with parameters b, a, p and g. The density is given
by

1+x

B(p, gt~ axr? [

_ B (a=1) B (b-1) ; 0
fz) = Blab) (152 L(q,p)] [ 1+%D(p,cz)} , a,0,p,q,x > 0.

Figure 4.6 plots some shapes of the beta-beta prime (BBP) distribution for some values
of b, a, p and gq.

0.6
|

0.5

0.4

dens (x)
0.3
l

0.2

0.1

0.0

Figure 4.6: The BBP pdf for some values of b, a, p and q.

A random variable X following the BBP distribution with parameters a, b, p and ¢ will
be denoted by X ~ BBP(b,a,p,q).

For this distribution the support is (0,00). Thus, it makes sense to study the hazard
function which is given by

B 1—a—b qg—1
W) = (p,q) T

(b=1)
"~ Br (@ d) (1+ ) |

[BH% (q,p)} o [BL (p,q)

1+x

) a7b’p7q7x>0'

4.7.5 Beta-F
The density of the F distribution is given by
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(4/2) 24/2-1
o) = (¢/p)

~ B(p/2,q/2) (1+ (¢/p)x)P+)
and its cdf can be written as

7 P:¢;r >0

1
— B e (q/2.9/2).
B2, q/2) etz 4/ 2:0/2)

The Beta-F (B-F) distribution is given by

G(z)

B(a, b)—l ( / )q/2xq/2—1 a—1 b—1
o) = e e | w2 (1 r2as]

with a, b, p, ¢, * > 0. A random variable X following a B-F distribution with parameters
a, b, p and ¢ will be denoted by X ~ B-F(a,b,p,q). It is easy to verify that if ¥ ~
BGL(IV)(a, b, p,q), then F = ge_y ~ B-F(a, b, 2p, 2q).

Figure 4.7 plots some shapes of the B-F distribution for p = 2, ¢ = 10 and some values
of a and b.
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Figure 4.7: The B-F pdf for some values of b and a and p = 2 and ¢ = 10.

4.8 Application

The INPC is a national index of consumer prices of Brazil, produced by the IBGE since
1979. The period of collection extends from the day 01 to 30 of the reference month. The
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INPC measures the cost of living of households with heads employees. The search is done in
the metropolitan regions of Rio de Janeiro, Porto Alegre, Belo Horizonte, Recife, Sao Paulo,
Belém, Fortaleza, Salvador and Curitiba, in addition to Brasilia and the city of Goiania. This
index can be found on http://www.ibge.gov.br/series_estatisticas/exibedados.php Zidnivel=BR
Eidserie=PRECQO101. For this data set, the estimated parameters are a = 12.95, b= 0.37,
p =4.09 and § = 8.74 and the maximized log-likelihood were [ = —120.26. Figure 4.8 shows
a good fit of the BGL(IV) distribution for this data set.
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Figure 4.8: Plots of the fitted pdf and of the estimated quantiles versus theoretical quantiles
of the BGL(IV) data set.
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Chapter 5

Pareto Power Series

5.1 Resumo

Neste capitulo introduzimos uma nova classe de distribuicoes, Pareto power series, baseada
em uma composicao da distribuicao de Pareto e a classe de distribuigoes power series. As
distribuicoes nesta classe terao dois parametros desconhecidos e um parametro conhecido
i, suporte (i, 00), funcdo de risco decrescente e a distribuicao de Pareto como caso limite.
Sao, também, misturas da Pareto com pesos definidos pela distribuicao power series. Ap-
resentaremos algumas propriedades tais como o s-ésimo momento, funcao de risco, entropia
de Rényi, densidade e momentos da estatistica de ordem, estimacao, casos especiais e uma
aplicacao.

5.2 Introduction

We now introduce a new class of distributions based on a composition of the Pareto distri-
bution and the power series class of distributions, called Pareto power series class of distri-
butions. A distribution in this class, PPS distribution say, has two unknown parameters,
a known parameter p, suport (i, 00), decreasing failure rate and the Pareto distribution as
a limiting case. The PPS distribution is a mixture of the Pareto distribution with weights
defined by the power series distribution. We give the sth moment of a distribution in this
class, its failure rate, Rényi entropy, density and moments of the order statistics, some special
cases and an application.

5.3 Definition

Let Xy, X5, ..., Xy be independent random variables following the Pareto distribution
whose density is given by

g(z) =apz= " £ >pu>0,a>0.
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The index N is a random variable following a distribution in the power series class of
distributions whose the probability mass function is given by

a, "
P(N=n)=——-, n=12,... 1
( n) 0(6)7 n ) Y ) (5 )
where a,, depends only on n, C'(0) = > 7", a,0" and 6 > 0 such that C(0) is finite. Just to

remark, the random variable N can not follow any power series distribution, just those who

support is the set of natural numbers N.
Let X1y = min(Xy,..., Xy). The cdf of X4)|N = n is given by

/J/ an
Gy =1— (1) a2

i.e., X1)|N = n follows a Pareto distribution with known parameter y and shape parameter
an. The joint probability function of X (), N is given by

na,a ((Ou\"
gX‘N(l',TL) = .Z'C(g) (_) y X Z 22

xOé

The density of a Pareto power series (PPS) distribution is defined by the marginal density
of X (1)

f(z) = xc?(e) inan (ZL:)” x> (5.2)

n=1

Note that the function C(6) is decreasing on 6 and £ < 1. So, C (?—;) =3 an (Q—Q)n
is convergent and

® a (Qlﬁ)"
E(Y) = n”—“‘a’
=2 )
where Y follows a power series distribution with parameter Qg—z. The generating moment
function of a power series distribution is given by

C(0eh)
)= =L,
(t) 0
Hence,
c'(9)
EY)=M(0)= 0
) = M'0) = G
and the density in (5.2) can be rewritten as
afu C' (0L)
= z > 4.
f(x) xa_l_l C(e) ) x — lu

The density of the PPS distribution is a mixture of the Pareto distribution and it can be
rewritten as
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f(x) =) PN =n)fulz), ==>p, (5.3)

where f,(z) is the density function of a Pareto distribution with unknown parameter na.
The Pareto distribution is a limiting special case of the PPS distribution when 6§ — 0%, In
fact, let N be a power series random variable. By using the Lopital rule once, forn = 2,3,.. .,

, , a,0m , na, 0" !
lim P(IN=n)= lim ———— = lim — =0
90+ ( ) 0—0t y o a0t -0t ag + Y ooy 1a;071
and for n = 1, lim9_>0+ P(N = 77,) = lim9_>()+ GH‘X:;{W = 1. ThU.S, when # — 07 the
power series converges to a distribution degenerated at one and then from (5.3) the PPS
distribution leads to the Pareto distribution.

The cdf of a Pareto power series distribution is given by

F(a:)—l—%, x> L.

5.4 Hazard function

The hazard function is defined by the ratio h(z) = %, where S(xz) = 1 — F(z) is the

survival function. Hence, a Pareto power series distribution has hazard function

0t O (0 (8))
IO N

T

h(z) =

Diferentiating h(z) once, we can conclude that the hazard function of a Pareto power
series is increasing on z for all values of u, a and 6.

5.5 Order statistics

Let Xi, ..., X,, be random variables iid such that X; ~ PPS(u, «,0) for i = 1,...,n. The
pdf of the ith order statistic, X;., say, is given by

n!f(z)
(n—i)l(i — 1)

,_C <5>0‘>]“

To obtain some mathematical properties of the order statistic, using (2.6) and (2.17), the
density of X;.,, can be rewritten as
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) _ n'f(l‘) i—1 . i—1\C (0 (%)a)]”rnfi
TR J;( Y ( j ) (o)
e _n;)]:g)— 1! Z Z_:(_l)j <Z y 1) Cjn—ipC(0) g </;>0"“+1
itz 3 ' ak+1
e z’)'gz . 1y 2 Telisms o, 0)°

where ¢ = (ka)™" Zle((j +n—0)r —k+r)a1Cn—ik—r, Citn—io = a{Jm_i, a, is

defined on(5.1) and Ty (i, n, p, o, 0) = Z;;B(—l)j (’;1)Cj+n_i,k0(8)i_j_"9k+l,uak“.

5.6 Quantiles and Moments

The quantile v of a PPS distribution is given by

-1/

v, = u [0 OO - )] "
where C~!(+) is the inverse function of C().

Let X be a random variable following a PPS distribution. To obtain the rth moment of
X, consider the first derivative of C(6)

c'9) = dilﬁ i a, 0" = i na, 0" *.
n=1 n=1

Then, the rth moment is given by

©afpe O (%)
E XT — ' T
(X7) /ﬂ ] C(6) dx

afpu® = —1, a(n—1) /oo —an—1
= — na,0" " u*\" " N dx
Clo) 2 u

r

ap’ = na,f" .
= f .
0(9);&71—7“’ Hr=a

From (5.4), the rth moment of the ith order statistic X;., is given by
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' oo
- N Tilin, o, O)B(YTR),

E(X],) = (n— )i — 1)l &

where Y ~ PPS(u, , ).
The mean residual lifetime (MRL) of a random variable X is the conditional expected
value of X|X > t. If « > 1, by using the expansion of C'(#), the MRL of the PPS distribution

is given by

[ S(x)dx
S(t)
JooC(0(4)") dx
(%))

ZOO an Qn antl an

n=1 an—1

C(8(5)")

MRL() =

5.7 Rényi Entropy

An entropy of a random variable X is a measure of variation of the uncertainty. Rényi
entropy is defined by Ig(7y) = ﬁ log {fR f”(a:)da:}, where v > 0 and v # 1.

By using the expansion of C’(#) and the expansion (2.17), if 1 — a — (e + 1)y < 0 the
Rényi entropy of the PPS distribution is given by

_ 1 * (a7 (0 (8)%)
Ir(y) = T log {/ﬂ (C’(@) ) 2(a+1)
a70n+7M1 ’YC
Og{ZC )(an + ( Oé+1)’}/+1)}

where ¢, = (na)) Y S (ym —k +m)(m 4 D) ami1¢ymm for n =1,2,... and ¢, = a].

5.8 Random Number Generation

From the cumulative technique, a random number X following the PPS distribution is ob-
tained from a standard uniform random variable U by

1/a

X = [0 cHCoUy]

where C7!(+) is the inverse function of C(-).
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5.9 Estimation

Let xq,...,x, be an independent random sample from the PPS distribution. The total
log-likelihood function is given by

¢ ={(x;,0) = +nloga + nlogh + nalog u — nlog C(6)

e fo (£} S s

i=1
The components of the score function are

o T N ~, (1 p\ O y (O
5a Zlog(xl)—i—na+nlog(u)+29(xl> log( Z>C (x"‘) ¢ (xq)’

i=1 i g

o 1 C'0) ("0 . (O
26 — g ”0(9)+;(xi) C(x. “\ )

)

5.9.1 EM algorithm

To obtain the estimates of the parameters we propose the EM algorithm (Dempster et al.
6], 1977; McLachlan and Krishnan [18], 1997). This is a recurrent method such that each
step consists of estimating the expected value of a hypothetical random variable and later
maximize the log-likelihood of the complete data. Let the complete data be x4, ..., x, and
the hypothetical random variables, 2z, ..., z,. The joint probability function is such that
the marginal joint density of x1, ..., z, is the likelihood of interest. Then, consider the joint
probability function

za,o (9,u0‘

gXYZ(x’Z):,IC(Q) :L‘a) ) xZILL7Z:]"2""'

The marginal distribution of Z is given by

0
P(Z = 2|X = 1) = za,0* tpe gDy ( o ) :

xa

and then its expected value is

E(Z|X =z) =



The log-likelihood of the model parameters for the complete data set is

la, 0; | —nl 0 1 —_—
(a,0;,2) x nloga nogC’()—i-‘lez Og(mf‘)

and the components of the score vector are

ol T~ ]
- - = Joe [ £
o%e! a+zzlog(:€)’

=1
o Ol 1S
% _nC(9)+0;ZZ'

The iterative algorithm to obtain the estimates of the parameters is given by

A

z 1 z 10g<%>

nC” (t+1 ’

=1

where

" é(t)ud(t>
o é(t)ud(t)o ( 22

e = &(t) N S + ]_
x; o <9(t> al ))

i
x?(t)

5.10 Some special distributions

We will now introduce some special cases of the PPS class of distributions. The Poisson,
logarithmic and geometric distributions are power series distributions with suport N. The
following table summarizes these distributions according to (5.1).

Distribution | a, C(0) C'(9) C"(9) C(u) ©
Poisson | n!™! e —1 e’ e? log(u+1) 6 € (0,00)

Logarithmic | n=1  —log(1—0) (1-6)"' (1-6)"*2 1—e* 60€(0,1)

Geometric | 1 T (1—-6)2 2(1-6)3 ] 6 € (0,1)

Table 5.1: Summary of the Poisson, logarithmic and geometric distributions.
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5.10.1 Pareto Poisson distribution
The density of the Pareto Poisson (PP) distribution is given by

afpu® %)
(I’) = Wee—_l, 0,0&,1’ > 0
and the cdf is
0 f4)"
Flz)=—°"""

The hazard function of the PP distribution is given by

a ey —1
h(z) = ol {1—6_9(5> } , 0 a,x > 0.

:Ea—i-l

Figure 5.1 plots some PP densities and hazard functions, with ;4 = 1 and some values of
a and 6.
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Figure 5.1: The PP pdf for some values of o and 6 with p = 1.

5.10.2 Pareto logarithmic distribution
The density of the Pareto logarithmic (PL) distribution is given by

_afpe {6 (4)" -1}
Jw) = xotl  log(1l —0)

, 0,0,x >0
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and the cdf is

_ e (1-0(5)")
Fla)=1- log(1—6)

The hazard function of the PL distribution is given by

i (9 (2)7 ~ 1)
zot Jog(1— 6 (4)%)’

xT

h(z) =

0,a,x >0

Figure 5.2 plots some PP densities and hazard functions, with ;4 = 1 and some values of
a and 6.
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Figure 5.2: The PL pdf for some values of o and 8 with p = 1.

5.10.3 Pareto geometric distribution

The density of the Pareto geometric (PG) distribution is given by

ap® 1—-4
=0 ()")

T

fx) =

5, 0,a,0>0

and the cdf is
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The hazard function of the PG distribution reduces to

-1
o
=, 0,a,x > 0.

10 ()

x

()

Figure 5.3 plots some PG densities and hazard functions, with g = 1 and some values of
a and 6.
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Figure 5.3: The PG pdf for some values of o and 6 with p = 1.
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Chapter 6

Weibull Power Series

6.1 Resumo

Neste capitulo introduzimos uma nova classe de distribuicoes, denominada Weibull power se-
ries, similar a definida no Capitulo 5, baseada em uma composicao da distribuicao de Weibull
e a classe de distribuigoes power series. As distribuicoes nesta classe, as quais adotaremos
com a sigla de distribuicato WPS, tém trés parametros desconhecidos e suporte (0,00). A
funcao de risco da distribuicao WPS pode assumir forma crescente e decrescente, bem como
forma de banheira, uma vantagem sobre a distribuicao de Weibull. A distribuicao WPS é
uma mistura da Weibull com pesos definidos pela distribuicao power series. Apresentaremos
algumas propriedades tais como o s-ésimo momento, fungao de risco, densidade e momentos
da estatistica de ordem, estimacao, casos especiais e uma aplicagao.

6.2 Introduction

Similarly to the class introduced in Chapter 5, we now introduce a class of distributions
based on a composition of the Weibull distribution and the power series class of distributions,
which will be called the Weibull power series class of distributions. A distribution in this
class, WPS distribution say, has three unknown parameters and suport (0, 00). The hazard
function of the WPS distribution can take decreasing and increasing forms and also may
have a bathtub shape. Unlike the Weibull distribution, the WPS distribution is useful
for modelling unimodal failure rates. The WPS distribution is a mixture of the Weibull
distribution with weights defined by the power series distribution. In some cases, the Weibull
distribution can be obtained as a limiting case. We derive the sth moment of a distribution
in this class, its failure rate, density and moments of the order statistics and some special
cases.
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6.3 Definition

Let X4, ..., Xy be independent random variables following the Weibull distribution whose
density is given by
g(x) = af* e % 2 >0, a>0,3>0.

The index N is a random variable following a distribution in the power series class of
distributions for which the probability mass function is given by

a, 0"
P(N=n)=—— =1,2,... 6.1
( TL) 0(9)7 n ) Y Y ( )
where a,, depends only on n, C(0) = > 7 a,0" and 6 > 0 such that C(f) is finite. Let

Xay =min(Xy,...,Xy). The cdf of X1)|N = n is given by

X(1yIN=n (I) =1— e )

i.e., Xq)|N = n follows a Weibull distribution with parameters a and #n'/®. The joint
1)

probability function of X(;), N can be expressed as

ana,d"
gX,N(‘r7n) = C(@)

ﬁaxa—le—n(ﬁsc)“ )

The density of a distribution in the Weibull power series (WPS) class is defined by the
marginal density of Xy, say

LC' (96—(@@&)
C(0)

The density of the WPS distribution is a mixture of the Pareto distribution and it can
be rewritten as

f(z) = abpzte=P2) (6.2)

flz) =Y P(N =n)f,(x), (6.3)

where f,(z) is the density function of a Weibull distribution with parameters o and n'/*g3.
The Weibull distribution is a limiting special case of the WPS ditribution when 6 — 07.
The proof is analogous to that one presented in Chapter 5. If § — 07, the power series
converges to a distribution degenerated at one and then from (6.3) the WPS distribution
leads to the Weibull distribution.
The cdf of a WPS distribution is given by

C (96—(&)“)

Flz)=1- 0
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6.4 Hazard function

The hazard function is defined by the ratio %7 where S(z) = 1 — F(z) is the survival

function. Hence, a Weibull power series distribution has hazard function
O (0 0)
C (06_(5$)a)
Unlike the PPS class of distributions, the hazard function of the WPS class of distribution
can assume different shapes.

h(z) = aff*z e~ B

6.5 Order statistics

Let Xi, ..., X, be random variables iid such that X; ~ WPS(a, 3,60) for i = 1,...,n. The
pdf of the ith order statistic, X;., say, is given by

i—1

nlf (x)
(n— )i — 1)

C (B o)

b= C(6)

C (e G2™) "
C(0)

6.6 Moments

The quantile v of a WPS distribution is given by

1/«

2y =07 [=log CTHCO(O)(1 —7)} +log 6] "7,

where C~!() is the inverse function of C(-).
Let X be a random variable following a WPS distribution. To obtain the rth moment of
X, consider the first derivative of C(0)

') = di@ ia,ﬂ" = inanﬁn_l.
n=1 n=1

Hence, the rth moment is given by
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EX") = / :ET”LO‘_laGﬁO‘e_(BQC)a
0

—_

= C—Zanen (YT, Y~Weibull(a, fnt/).

6.7 Estimation

Let xy,...,2z, be an independent random sample from the WPS distribution. The total
log-likelihood function is given by

(={l(x;c, 3,0) = nloga—l—nlog@—l—nalogﬁ—nlogC(Q)

ZlogC {Hexp (i) }+ a—1) Zlogmz Z Bx;)?.
=1
The components of the score function are

or n - -
5a = o tnlos(8)+ Zlog(:rz ; (Bz;)* log(B;)

X C" (0 exp~Bz)®
GZexp (B2 (Ba;)* log (Ba;) log (M) ' ((Gexp (ﬁmz)a))
=1

ot _ a—1 a—1 - —(Bx)™ .« c” (9 exXp ﬂxZ)a)
5 5 af Z xy —Oaf ; exp i (Goxp )
ag n 9 _(ﬁx.)a C/l (9 eXp_(/B-'Ei)a)

—_— —= _— — X 4 .

0 ~ 0 0(9) 2P C7 (0 exp (o)

6.7.1 EM algorithm

To obtain the estimates of the parameters we propose the EM algorithm (Dempster et
al., 1977; McLachlan and Krishnan, 1997) described in Section 5.9.1. Consider the joint
probability function of the complete data set

aza,b*

Iy, (T,2) = 0

Ba a—1 —z(ﬁa:)a
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The marginal of Z is given by

P(Z = 2|X = x) = za,07 te” DB ¢ (96’(&”)(1)71

and then its expected value reduces to

Y

— (B
EZ|IX =x) = é/ Ge=() Zz = ( (96 (Ba)®

o c” (96 (ﬁg’)a)

_ e 0 )
b G gy

The log-likelihood for the complete-data is

Uy, p; 21,y 2ny,0) o< nloga+ nalog B+ (o — 1)Zlogxi -
i=1

Z zi(Bz;)* + log 0 Z zi —nlog C(0)
i=1

i=1

and the score components are

af n = «@
5 = o +nlogfB — 121 2i(Br;)* log (Bx;)

ol -

a—ﬁ = n—;zi(ﬁﬂfi) )
ol RO
6~ "cw) Tad

The maximum likelihood estimates can be obtained from the iterative algorithm given
by

A(t+1) o E,L 1 szz 10g<$l) -
o ( S wit Zlog )

1/a®
A n
ﬁ(t—f—l) _ - 7
>z

. C(é(t—i—l)) n .
9(t+1) _ Z Zz( )’
=1

nC/(0t+)
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where

(04 (é(tm‘im)
a(t)
t A 41 4@®) Z;
zi() T

i - .
, g(t)#&(t)
C ( O
T

6.8 Some special distributions

We now introduce some special sub-models of the WPS class of distributions. The Weibull
Geometric (WG) distribution was already defined by Barreto-Souza et al. (2008)

6.8.1 Weibull Poisson distribution
The density of the Weibull Poisson (WP) distribution is given by

exp{fe~(B2)"}

f(z) = apze %0 o0 _ 1

, a,3,0,x >0

and the cdf is

_ expf — exp{fe~ )"}
B ed —1 '

Figure 6.1 plots some shapes of the WP distribution.

Figure 6.1: Pdf of the WP distribution for some values of the parameters.

The hazard function of the WP distribution reduces to

1
1 — exp{—fe—(B2)*}’
Figure 6.2 plots some shapes of the WP hazard function.

h(z) = afz*te= (B9 a, 3,0, x> 0.
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Figure 6.2: Hazard function of the WP distribution for selected values of the parameters.

6.8.2 Weibull logarithmic distribution
The density of the Weibull logarithmic (WL) distribution is given by

afBx® e~ (B2)"
(60 —1)log(1—6)’

fx) = 0 €(0,1),0,8,2>0

and the cdf is

log (1 — 96*(55’3)&)
log(1 — 0)
Figure 6.3 plots some shapes of the WL distribution.

F(zx) =

Figure 6.3: Pdf of the WL distribution for some values of the parameters.

The hazard function of the WL distribution reduces to

aﬁaxafleef(ﬁx)“
f(x) = — 6.1‘)04 Y
(0 — 1) log(1 — fe—(B=))

Figure 6.4 plots some shapes of the WL hazard function.

6e€(0,1),a,8,x > 0.
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Figure 6.4: Hazard function of the WL distribution for selected values of the parameters.

6.8.3 Weibull geometric distribution
The Weibull geometric (WG) distribution, introduced by Barreto-Souza et al. (2008) [3], is
given by
f(x) = aB1 — )z Le= B[] — =" =2 9 c (0,1), 0, 8,2 > 0
and the cdf is

1 —_ e_(6$)a
F(z) = T—5wr

Figure 6.5 plots some shapes of the WG distribution.

Figure 6.5: Pdf of the WG distribution for some values of the parameters.

The hazard function of the WG distribution reduces to

f(z) = afz Y1 —0e "V 9 € (0,1),, 3,2 > 0.
Figure 6.6 plots some shapes of the WG hazard function.
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Figure 6.6: Hazard function of the WG distribution for selected values of the parameters.

When 6 — 17, the WG distribution and the Weibull logarithmic (WL) distribution
converges to a distribution degenerate at zero. The same occurs for the Weibull Poisson
(WP) distribution when 6 — oo.

6.9 Applications

In this section, we fit the WP, WG and WL models to a real data set. The data set is an
uncensored data from Nichols and Padgett (2006) consisting of 100 observations on breaking

stress of carbon fibres (in Gba).
Table 6.1 shows the estimated parameters and the maximized log-likelihood using the

EM algorithm for the three models.

[ WP WG WL |
2803 2963  2.877
0.338 0320  0.330
0.036 0250  0.243
-141.525  -141.485  -127.605

—~ > > O

Table 6.1: Estimated parameters for the WPS data set.

According to the maximized log-likelihood, the WL distribution is the best model for
this data set. Figure 6.7 plots the fitted pdf and the estimated quantiles versus observed
quantiles.
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Figure 6.7: Estimated pdf for the WPS data set.
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Chapter 7

Conclusions

Resumo

Trabalhamos nesta dissertagao com a Classe de Distribuigoes Generalizadas Beta, ja conhe-
cida na literatura. Reunimos resultados gerais desta classe em um capitulo de revisao, acres-
centando algumas propriedades adicionais. Em um capitulo a parte, reunimos distribuicoes
especiais desta classe introduzidas por outros autores, adicionando a elas aplicagoes a dados
reais e algumas propriedades. Além dos capitulos de revisao, nossa contribuicao para o tema
¢ a distribuicao beta logistica generalizada do tipo IV. Esta distribuicao pode ser simétrica,
assimétrica a direita e a esquerda, com suporte R, tem como casos especiais as distribuicoes
beta generalizada do tipo I, tipo II e tipo III e esta relacionada as distribuicoes beta-beta
prime e beta-F.

Introduzimos uma nova classe de distribuicoes, denominada Pareto power series, baseada
em uma composi¢ao da distribuicao de Pareto com a classe de distribuicoes discretas de
séries de poténcia. Apresentamos alguns resultados gerais da classe e trés casos especiais,
Pareto Poisson, Pareto geométrica e Pareto logaritmica. Mostramos que a distribuicao de
Pareto é um caso limite quando o parametro § — 0%.

Introduzimos uma nova classe de distribui¢oes, denominada Weibull power series, similar
a Pareto power series. Baseada na composicao da distribuicao de Weibull com a classe de
distribuicoes discretas de séries de poténcia, a Weibull power series é uma classe interessante
para estudos de confiabilidade e sobrevivéncia, pois tem funcao de risco com maior diversi-
dade de formas, podendo ser unimodal, constante, crescente ou decrescente e podendo ainda
assumir forma de banheira. Apresentamos algumas de suas propriedades gerais e introduzi-
mos dois casos especiais, a distribuicao Weibull Poisson e a distribuicao Weibull logaritmica.
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Conclusions

We work in this thesis with the Class of Generalized Beta distributions, introduced recently
in the literature. In a review chapter, we collected some general results of this class, adding
some additional properties. We presented some special models of this class proposed by
other authors, adding some applications to real data and some properties. In addition to
the review chapters, our contribution to the topic is the beta generalized logistic of type IV
distribution. This distribution may be symmetric, asymmetric to the right and left, with
support R and has as special cases the beta generalized logistic of type I, IT and III and is
related to distributions beta-beta prime and beta-F.

We introduced a new class of distributions, called Pareto power series, based on a com-
position of the Pareto distribution with the power-series class of discrete distribution. We
presented some general results of this class and three special cases, the Pareto poisson, Pareto
geometric and Pareto logarithmic distributions. We show that the Pareto distribution is a
limiting special case of the Pareto power series when the parameter § — 0.

We proposed another new class of distributions, called Weibull power series, similar to the
Pareto power series. Based on the composition of the Weibull distribution with the power-
series class, the Weibull power series is interesting to reliability and survival studies, due to
its hazard function which can provide many shapes, such as unimodal, constant, increasing
or decreasing and may take bathtube form. We presented some of their general proper-
ties and introduced two special models, the Weibull Poisson and the Weibull logarithmic
distributions.
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Appendix A

Function to generate random numbers from a Beta-G distribution.

rbeta.G<-function(n,shapel,shape2,qtl.f,...){

# n: an integer, number of observations to be generated;
# shapel, shape2: positive parameters of the Beta distribution;
# qtl.f: function to obtain the quantile of G distribution, following

# the same structure of similar functions already implemented
# on the base package of R;
# ...: optional arguments to qtl.f.

nbeta<-rbeta(n,shapel, shape2)
x<-qtl.f(nbeta,...)

while (max (x)==Inf){

aux<-which(x==Inf)
nbeta<-rbeta(length(aux) ,shapel,shape?2)
x [aux]<-qtl.f (nbeta,...)

}

X

}

Ezxample: Generate 10 random numbers from a standard beta normal distribution with
parameters a = 2 and b = 0.5:

rbeta.G(n=10,shapel=2,shape2=0.5,qtl.f=gnorm,mean=0,sd=1)
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Funtion to obtain the quantile of a Beta-G distribution.

gbeta.G<-function(p,shapel,shape2,qtl.f,...){
# p: vector of probabilities
# shapel, shape2: positive parameters of the Beta distribution

# qtl.f: function to obtain the quantile of the primitive distribution
# ...: optional arguments to pfunc.f

q.beta<-gbeta(p,shapel,shape2)
x<-qtl.f(q.beta,...)

X

3

Example: The quantiles 0.1,0.5,0.9 of a standard beta normal distribution with parameters
a=2 and b=0.5:

gbeta.G(p=c(.1,.5,.9),shapel=2,shape2=0.5,qtl.f=qnorm,mean=0,sd=1)

Function to obtain the cdf of a Beta-G distribution.

pbeta.G<-function(x,shapel,shape2,pfunc.f,...){

# x: vector of quantiles

# shapel, shape2: positive parameters of the Beta distribution

# pfunc.f: function to obtain the probability of the primitive distribution

# ...: optional arguments to pfunc.f

p<-pbeta(pfunc.f(x,...),shapel,shape2)

P

}

Ezxample: The cdf of the quantiles -2, 0, 2 of a standard beta normal distribution with
parameters a=2 and b=0.5:
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pbeta.G(x=c(-2,0,2),shapel=2,shape2=0.5,pfunc.f=pnorm,mean=0,sd=1)

Function of the density of a Beta-G distribution

dbeta.G<-function(x,shapel,shape2,dfunc.f,pfunc.f=NULL,lower=-Inf,...){

# x: vector of quantiles

# shapel, shape2: positive parameters of the Beta distribution

# dfunc.f: function to obtain the density of the primitive distribution

# pfunc.f: optional function to obtain the density of the G distribution.
# If pfunc.f is not given, the cdf will be numerically evaluated
# lower: lower limit of integration, only used if pfunc.f=NUL1
# : optional arguments to pfunc.f

if(!'is.null(pfunc.f))
cdf<-pfunc.f(x,...) else

{

n<-length (x)

cdf<-vector (mode="numeric",length=n)
fi<-function(x) dfunc.f(x,...)

for(i in 1:n)

cdf [i]<-integrate(f1l,lower,x[i])$value
}

dfunc.f(x,...)/beta(shapel,shape2)*cdf” (shapel-1)*(1-cdf) " (shape2-1)

b

FExample: Curve of the density of the standard beta normal distribution with parameters
a=0.1 and b=0.1:

fi1<-function(x)
dbeta.G(x,shapel=.1,shape2=.1,dfunc.f=dnorm,pfunc.f=pnorm,mean=2,sd=1)
curve(fl,from=-10,to0=10)

89



Appendix B

Function to generate random numbers from a PPS distribution.

rpps<-function(n,mu,alpha,theta,Ctheta=NULL,PS=NULL){

# n: number of observations to be generated;

# mu, alpha, theta: model parameters;

# Ctheta: a list() with the C function in the first position and the

# inverse of C in the second position. It will be ignored if
# PS!=NULL;
# PS: could be "Poisson", "Geometric" or "Logarithm".

if ('is.null(PS))
Ctheta<-switch(PS,
Poisson=1ist(Ctheta<-function(x){exp(x)-1},
invCtheta<-function(x)log(x+1)),
Geometric=list (Ctheta<-function(x)x/(1-x),
invCtheta<-function(x)x/(1+x)),
Logarithm=1ist (Ctheta<-function(x)-log(1l-x),
diffCtheta<-function(x)1l-exp(-x))
)

alpha*(Ctheta[[2]] ( Ctheta[[1]] (theta)*runif(n) )/theta)"(-1/alpha)
}

Example: Generate 10 random numbers from a Pareto poisson distribution with param-
eters u =1, a=1and 6 = 2:

rpps (n=10,mu=1,alpha=1,theta=2,PS="Poisson")

Function to obtain the quantile of a PPS distribution.
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gpps<-function(p,mu,alpha,theta,Ctheta=NULL,PS=NULL){

# x: vector of probabilities;

# mu, alpha, theta: model parameters;

# Ctheta: a list() with the C function in the first position and the inverse
# of C in the second position. It will be ignored if PS!=NULL;

# PS: could be "Poisson", "Geometric" or "Logarithm".

if (1is.null(PS))
Ctheta<-switch(PS,
Poisson=1ist(Ctheta<-function(x){exp(x)-1},
invCtheta<-function(x)log(x+1)),
Geometric=list(Ctheta<-function(x)x/(1-x),
invCtheta<-function(x)x/(1+x)),
Logarithm=1ist (Ctheta<-function(x)-log(1-x),
diffCtheta<-function(x)1l-exp(-x))
)

alpha*(Cthetal[[2]] ( Ctheta[[1]] (theta)*(1-p) )/theta)”(-1/alpha)
}

FExample: The quantiles 0.1,0.5,0.9 of a Pareto geometric distribution with parameters
p=1 a=2and § =0.5

gpps (x=c(.1,.5,.9) ,mu=1,alpha=2,theta=5,PS="Geometric")

Function to obtain the cdf of the PPS distribution.

ppps<-function(x,mu,alpha,theta,Ctheta=NULL,PS=NULL){

# x: vector of quantiles;

# mu, alpha, theta: model parameters;

# Ctheta: a list() with the C function in the first position.
# It will be ignored if PS!=NULL;

# PS: could be "Poisson", "Geometric" or "Logarithm".

if(lis.null(PS))

Ctheta<-switch(PS,
Poisson=1list(Ctheta<-function(theta){exp(theta)-1},
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diffCtheta<-function(theta)exp(theta)),
Geometric=list (Ctheta<-function(theta)theta/(1-theta),
diffCtheta<-function(theta) (1-theta) " (-2)),
Logarithm=1ist (Ctheta<-function(theta)-log(l-theta),
diffCtheta<-function(theta) (1-theta) " (-1))
)

1-Ctheta[[1]] (theta*(mu/x) “alpha)/Cthetal[[1]] (theta)
+

FExample: The cdf of the quantiles 2, 5, 10 of the Pareto logarithmic distribution with
parameters 4 =1, « = 2 and 6 = 0.5:

ppps (x=c(2,5,10) ,mu=1,alpha=2,theta=0.5,PS="Logarithmic")

Function of the density of the WPS distribution.

dpps<-function(x,mu,alpha,theta,Ctheta=NULL,PS=NULL){

# x: vector of quantiles;

# mu, alpha, theta: model parameters;

# Ctheta: a list() with the C function in the first position

# and the first derivative of C in the second position.
# It will be ignored if PS!=NULL;
# PS: could be "Poisson", "Geometric" or "Logarithm".

if('is.null(PS))
Ctheta<-switch(PS,
Poisson=1list(Ctheta<-function(theta){exp(theta)-1},
diffCtheta<-function(theta)exp(theta)),
Geometric=1list (Ctheta<-function(theta)theta/(1-theta),
diffCtheta<-function(theta) (1-theta) ~(-2)),
Logarithm=1ist (Ctheta<-function(theta)-log(l-theta),
diffCtheta<-function(theta) (1-theta) " (-1))
# NULL=switch(Ctheta,fl
)

alpha*theta*mu~alpha*x~ (-alpha-1)*Ctheta[[2]] (theta*(mu/x) “alpha)/
Ctheta[[1]] (theta)
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Example: Curve of the density of the Pareto poisson distribution with parameters y =1,
a=1andf=2:

fi<-function(x)
dpps (x,mu=1,alpha=1,theta=2,PS="Poisson")
curve(f1l,from=1,to0=10)

Function to fit the WPS model using the EM algorithm.

fit.PPS<-function(x,par,mu,Ctheta=NULL,PS,tol=1e-4,maxi=100){

# x: vector of observations;

# par: initial parameters values;

# mu: fixed parameter of the model;

# Ctheta: a list() with the C function in the first position, the first
# derivative of C in the second position and the second

# derivative of C on the third position.

# It will be ignored if PS!=NULL;

# PS: could be "Poisson", "Geometric" or "Logarithm";

# tol: tolerance of the algorithm;

# maxi: the upper end points of the interval to the parameter alpha
# and in some cases the parameter theta be searched.

if (1is.null(PS))
Ctheta<-switch(PS,
Poisson=1ist(Ctheta<-function(x){exp(x)-1},
diffCtheta<-function(x)exp(x),
diff2Ctheta<-function(x)exp(x)),
Geometric=list(Ctheta<-function(x)x/(1-x),
diffCtheta<-function(x) (1-x)~(-2),
diff2Ctheta<-function(x)2*(1-x)~(-3)),
Logarithm=1ist (Ctheta<-function(x)-log(1-x),
diffCtheta<-function(x) (1-x)~(-1),
diff2Ctheta<-function(x) (1-x) " (-2))

alpha<-par[1]
theta<-par[2]
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n<-length (x)

z.temp<-function(){

theta*(mu/x) "alpha*xCtheta[[3]] (theta*(mu/x) “alpha)/
Ctheta[[2]] (theta*(mu/x) “alpha)+1

}

theta.sc<-function(thet){
sum(z) /thet-n*Ctheta[[2]] (thet)/Cthetal[[1]] (thet)
}

test<-1

if (PS=="Logarithm") maxi.theta<-0.95
if (PS=="Poisson") maxi.theta<-maxi
while(test>tol){

z<-z.temp ()
alpha.new<-n/sum(z*log(x/mu))

if (PS=="Geometric")

theta.new<-1-n/sum(z)

if (PS!="Geometric")

theta.new<-uniroot (theta.sc,interval=c(0,maxi.theta),
f.lower=theta.sc(le-4),
f.upper=theta.sc(maxi.theta))$root

test<-max(abs(c(((alpha.new-alpha)),
((theta.new-theta)))))

alpha<-alpha.new

theta<-theta.new

}
c(alpha,theta)

}
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Appendix C

Function to generate random numbers from a WPS distribution.

rwps<-function(n,shapel,shape2,theta,Ctheta=NULL,PS=NULL){

# n: number of observations to be generated;

# shapel, shape2, theta: model parameters;

# Ctheta: a list() with the C function in the first position and the inverse
# of C in the second position. It will be ignored if PS!=NULL;

# PS: could be "Poisson", "Geometric" or "Logarithm".

if (1is.null(PS))
Ctheta<-switch(PS,
Poisson=1list (Ctheta<-function(x){exp(x)-1},
invCtheta<-function(x)log(x+1)),
Geometric=list (Ctheta<-function(x)x/(1-x),
invCtheta<-function(x)x/(1+x)),
Logarithm=1ist (Ctheta<-function(x)-log(1-x),
diffCtheta<-function(x)1l-exp(-x))
)

shape2~(-1)*( -log( Cthetal[[2]]( Cthetal[[1]] (theta)*runif(n) ) /

theta ) )~ (1/shapel)
}

Example: Generate 10 random numbers from a Weibull geometric distribution with pa-
rameters « =2, f =1 and 0§ = 2:

rpps (n=10, shapel1=2,shape2=1,theta=2,PS="Geometric")

Funtion to obtain the quantile of a WPS distribution.

qwps<-function(x,shapel,shape2,theta,Ctheta=NULL,PS=NULL){
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# x: vector of probabilities;

# shapel, shape2, theta: model parameters;

# Ctheta: a list() with the C function in the first position and the inverse
# of C in the second position. It will be ignored if PS!=NULL;

# PS: could be "Poisson", "Geometric" or "Logarithmic".

if (1is.null(PS))
Ctheta<-switch(PS,
Poisson=1list (Ctheta<-function(x){exp(x)-1},
invCtheta<-function(x)log(x+1)),
Geometric=list(Ctheta<-function(x)x/(1-x),
invCtheta<-function(x)x/(1+x)),
Logarithmic=1list(Ctheta<-function(x)-log(1-x),
diffCtheta<-function(x)1l-exp(-x))
)

shapel” (-1)*(-log(Ctheta[[2]] (Ctheta[[1]] (theta)*(1-x)))+
log(theta))~ (1/shapel)
}

FExample: The quantiles 0.1,0.5,0.9 of a Weibull poisson distribution with parameters
a=2,0=1land =5

qups(x=c(.1,.5,.9),shapel=2,shape2=0.5,theta=5,PS="Poisson")

Function to obtain the cdf of the WPS distribution.

pwps<-function(x,shapel,shape2,theta,Ctheta=NULL,PS=NULL) {

# x: vector of quantiles;

# shapel, shape2, theta: model parameters;

# Ctheta: a list() with the C function in the first position.
# It will be ignored if PS!=NULL;

# PS: could be "Poisson", "Geometric" or "Logarithmic".

if (1is.null(PS))
Ctheta<-switch(PS,
Poisson=1list(Ctheta<-function(theta){exp(theta)-1},
diffCtheta<-function(theta)exp(theta)),
Geometric=1list (Ctheta<-function(theta)theta/(1-theta),
diffCtheta<-function(theta) (1-theta) " (-2)),
Logarithmic=list(Ctheta<-function(theta)-log(1l-theta),
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diffCtheta<-function(theta) (1-theta) "~ (-1))

1-Ctheta[[1]] (theta*exp (- (shape2+*x) “shapel))/Cthetal[[1]] (theta)
}

FExample: The cdf of the quantiles 1, 3, 5 of the Pareto logarithmic distribution with
parameters « = 2, # =1, and 0 = 0.5:

pwps (x=c(1,3,5) ,shapel=2,shape2=1,theta=0.5,PS="Logarithmic")

Function of the density of the WPS distribution.

dwps<-function(x,shapel,shape2,theta,Ctheta=NULL,PS=NULL){

# x: vector of quantiles;

# shapel, shape2, theta: model parameters;

# Ctheta: a list() with the C function in the first position

# and the first derivative of C in the second position.
# It will be ignored if PS!=NULL;
# PS: could be "Poisson", "Geometric" or "Logarithmic".

if (1is.null(PS))
Ctheta<-switch(PS,
Poisson=1list (Ctheta<-function(theta){exp(theta)-1},
diffCtheta<-function(theta)exp(theta)),
Geometric=1list (Ctheta<-function(theta)theta/(1-theta),
diffCtheta<-function(theta) (1-theta) "~ (-2)),
Logarithmic=list(Ctheta<-function(theta)-log(1-theta),
diffCtheta<-function(theta) (1-theta)~(-1))
)

shapel*shape2~shapel*x”~ (shapel-1)*exp (- (shape2*x) “shapel)*
theta*Cthetal[[2]] (theta*exp(-(shape2+*x) “shapel))/Cthetal[[1]] (theta)

}

FExample: Curve of the density of the Weibull geometric distribution with parameters
a=1,=2and 6 =0.3:
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fi<-function(x)
dpps (x,shapel=1,shape2=2,theta=0.3,PS="Geometric")
curve(f1l,from=0,to=10)

Function to fit the WPS model using the EM algorithm.
fit.WPS<-function(x,par,Ctheta=NULL,PS,tol=1e-4,maxi=100){

# x: vector of observations;

# par: initial parameters values;

# Ctheta: a list() with the C function in the first position, the first
# derivative of C in the second position and the second

# derivative of C on the third position.

# It will be ignored if PS!=NULL;

# PS: could be "Poisson", "Geometric" or "Logarithmic";

# tol: tolerance of the algorithm;

# maxi: the upper end points of the interval to the parameter alpha
# and in some cases the parameter theta be searched.

if (1is.null(PS))

Ctheta<-switch(PS,

Poisson=1ist(Ctheta<-function(x){exp(x)-1},
diffCtheta<-function(x)exp(x),
diff2Ctheta<-function(x)exp(x)),

Geometric=list (Ctheta<-function(x)x/(1-x),

diffCtheta<-function(x) (1-x)~(-2),
diff2Ctheta<-function(x)2*(1-x) "~ (-3)),

Logarithmic=1list(Ctheta<-function(x)-log(1-x),

diffCtheta<-function(x) (1-x)~(-1),
diff2Ctheta<-function(x) (1-x)~(-2))

alpha<-par[1]
beta<-par [2]
theta<-par[3]
n<-length (x)

z.temp<-function(){

thetaxexp (- (beta*x) “alpha)*Ctheta[[3]] (thetaxexp(-(beta*x) “alpha))/
Cthetal[[2]] (thetaxexp(-(beta*x) “alpha))+1

}
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alpha.sc<-function(alp){
n/alp+sum(log(x))-
sum(z* (beta.new*x) “alp*log(x))

}

theta.sc<-function(thet){
sum(z) /thet—n*xCthetal[[2]] (thet)/Cthetal[[1]] (thet)
+

test<-1

if (PS=="Logarithmic") maxi.theta<-0.99
if (PS=="Poisson")maxi.theta<-maxi
while(test>tol){

z<-z.temp ()
beta.new<-(n/sum(x~alpha*z))~(1/alpha)
alpha.new<-uniroot(alpha.sc,interval=c(0,maxi),
f.upper=alpha.sc(maxi))$root

if (PS=="Geometric")

theta.new<-1-n/sum(z)

if (PS!="Geometric")

theta.new<-uniroot (theta.sc,interval=c(0,maxi.theta),
f.lower=theta.sc(le-4),
f.upper=theta.sc(maxi.theta))$root

test<-max(abs(c(((alpha.new-alpha)),
((beta.new-beta)),
((theta.new-theta)))))

alpha<-alpha.new

beta<-beta.new

theta<-theta.new

}

c(alpha,beta,theta)

}
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Appendix D

0.22 0.17 0.11 0.10 0.15 0.06 0.05 0.07 0.12 0.09 0.23 0.25 0.23
024 020 008 0.11 0.12 0.10 0.06 0.20 0.17 0.20 0.11 0.16 0.09
0.10 0.12 0.12 0.10 0.09 0.17 0.19 0.21 0.18 0.26 0.19 0.17 0.18
020 024 019 0.21 0.22 0.17 0.08 0.08 0.06 0.09 0.22 0.23 0.22
0.19 0.27v 0.16 0.28 0.11 0.10 0.20 0.12 0.15 0.08 0.12 0.09 0.14
0.07 0.09 0.05 0.06 0.11 0.16 0.20 0.25 0.16 0.13 0.11 0.11 0.11
0.08 0.22 0.11 0.13 0.12 0.15 0.12 0.11 0.11 0.15 0.10 0.15 0.17
0.14 0.12 0.18 0.14 0.18 0.13 0.12 0.14 0.09 0.10 0.13 0.09 0.11
0.11 0.14 0.07 0.07 0.19 0.17 0.18 0.16 0.19 0.15 0.07 0.09 0.17
0.10 0.08 0.15 0.21 0.16 0.08 0.10 0.06 0.08 0.12 0.13

Table 7.1: Phosphorus concentration in leaves data set

17.88  28.92 33.00 4152 4212 45.60 48.40 51.84 51.96
54.12  55.56 67.80 68.64 68.64 68.88 84.12 93.12 98.64
105.12 105.84 12792 128.04 173.40

Table 7.2: Endurance of deep groove ball bearings data set

13 5 7 11 11 11 12 14 14 14 16 16 20 21
23 42 47 52 62 71 71 87 90 95 120 120 225 246 2061

Table 7.3: Failure times of the air conditioning system of an airplane data set
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5.50 5.00 490 6.40 5.10 5.20 5.20 5.00 4.70 4.00 4.50 4.20 4.10
4.56 5.01 4.70 3.13 3.12 268 277 2770 236 438 5.73 4.35 6.81
1.91 266 261 1.68 204 2.08 213 380 3.73 3.71 3.28 3.90 4.00
3.80 4.10 3.90 4.05 4.00 3.95 4.00 4.50 4.50 4.20 4.55 4.65 4.10
425 430 450 4.70 5.15 4.30 450 490 5.00 5.35 5.15 525 5.80
5.85 590 5.75 6.25 6.05 590 3.60 4.10 4.50 530 4.85 530 5.45
5.10 5.30 5.20 5.30 5.25 4.775 450 4.20 4.00 4.15 4.25 430 3.75
3.95 351 413 540 5.00 2.10 4.60 3.20 2.50 4.10 3.50 3.20 3.30
4.60 4.30 4.30 4.50 5.50 4.60 490 4.30 3.00 3.40 3.70 4.40 4.90
4.90 5.00

Table 7.4: Silicon nitride data set

1.50 094 0.78 048 037 0.19 0.12 0.11 0.08 0.07 0.05 2.03 1.63
0.71 0.70 064 0.36 0.32 020 0.25 0.12 0.08 2.72 149 1.16 0.80
0.80 039 0.22 0.12 0.11 0.08 0.08 1.85 1.39 1.02 0.89 0.59 0.40
0.16 0.11 0.10 0.07 0.07 205 1.04 081 0.39 030 0.23 0.13 0.11
0.08 0.10 0.06 231 144 103 084 064 042 0.24 0.17 0.13 0.10
0.09

Table 7.5: Plasma concentrations of indomethicin data set

2.15 220 255 256 263 274 281 290 3.06 341 3.43
343 384 416 418 436 442 451 4.60 461 475 5.03
5.10 544 590 596 6.77 782 8.00 816 821 872 10.40
13.20 13.70

Table 7.6: Growth hormone data set

055 093 125 136 149 152 158 1.61 164 1.68 1.73 1.81 2.00
0.74 1.04 127 139 149 153 159 161 166 1.68 1.76 182 2.01
0.77 1.11 128 142 150 154 160 1.62 166 1.69 1.76 184 224
0.81 1.13 129 148 150 155 161 1.62 1.66 1.70 1.77 1.84 0.84
1.24 130 148 151 155 1.61 1.63 167 1.70 1.78 1.89

Table 7.7: Strengths of glass fibres data set
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0.69 0.97 0.43 0.30 0.25 0.59 032 031 026 0.26
0.44 0.42 0.49 0.62 0.42 043 0.16 —-0.02 0.11 -0.07
0.13 0.12 0.27 0.23 0.38 0.40 0.54 0.58 0.15 0.00
0.03 —0.11 0.70 0.91 0.73 0.44 057 0.86 0.44 0.17
0.17 0.50 0.73 0.50 0.40 0.41 0.57 039 0.83 0.54
0.37 0.39 0.82 0.18 0.04 —-0.06 099 1.38 1.37 1.46
2.47 2.70 3.39 1.57 0.83 0.86 1.15 0.61 0.09 0.68
0.62 0.31 1.07 0.74 1.29 094 044 079 1.11 0.60
0.57 0.84 0.48 0.49 0.77 055 029 016 043 1.21
1.39 0.30 —0.05 0.09 0.13 0.05 0.61 0.74 094 0.96
0.39 0.55 0.74 0.07 0.05 047 128 129 0.65 0.42
-0.18 0.11 -0.31 -0.49 -0.28 0.15 0.72 045 0.49 0.54
0.85 0.57 0.15 0.29 0.10 —-0.03 0.18 0.35 0.11 0.60
0.68 0.45 0.81 0.33 0.34 0.38 0.02 050 120 1.33
1.28 0.93 0.29 0.71 1.46 1.65 151 140 1.17 1.02
2.46 2.18 2.10 2.49 1.62 1.01 1.44
Table 7.8: INPC data set
3.70 274 273 250 3.60 3.11 3.27 2.87 147 3.11 442 241 3.19
3.22 1.69 328 3.09 1.87 3.15 4.90 3.75 243 295 297 3.39 2.96
2.53 2.67 293 322 339 281 4.20 3.33 255 331 331 285 2.56
3.56 3.15 235 255 259 238 281 277 217 283 192 141 3.68
297 136 098 276 491 3.68 1.84 159 3.19 157 0.81 5.56 1.73
1.59 200 122 1.12 1.71 217 1.17 508 248 1.18 3.51 2.17 1.69
1.25 438 1.84 0.39 3.68 248 085 1.61 2.79 4.70 2.03 1.80 1.57
1.08 2.03 1.61 212 189 288 282 205 3.65

Table 7.9: Breaking stress of carbon fibres data set
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