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1. Introduction

Let (X1, Y1), (X2, Y2), ..., (Xs, Y,) be independent copies of a random vector (X, Y). Let X1., < Xp.q--- < Xy.n be the
order statistics constructed from the sample of the first coordinates X1, X, . .., X;,. Denote the Y-variate associated with
Xin by Yjiny, 1 =1, 2, ..., n; thatis, Y}y = Yy if, and only if, Xi.;, = Xi. The random variables Yj1.nj, Y2:n, - - ., Yjnuny are called
the concomitants of the order statistics Xy.,, Xo.n, . . . , Xp.n. One purpose of this paper is to obtain results that stochastically
compare, in various senses, the random vector (X;.n, Y[r.s)) to the random vector (X;41:n, Yjr41:m), 7 = 1,2, ..., n — 1. Such
comparisons will be called below one-sample comparisons.

Next, let (S1, Tq), (S2, T»), ..., (Sp, T,) be another sample of independent copies of a random vector, but this time that
random vector is (S, T), which generally has a different distribution function than (X, Y). Let Sy, < So.--- < Sp. be
the order statistics constructed from the sample of the first coordinates S1, S, ..., Sy, and let Tj1.ny, Tj2inp, - -+, Tnn) be the
associated concomitants. A purpose of this paper is to obtain results that stochastically compare, in various senses, the
random vector (X.;, Yjr:n)) With the random vector (Sy., Tjrnp), ¥ = 1,2, ..., n. Such comparisons will be called below
two-sample comparisons.
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Applications of concomitants of order statistics can be found in many areas of probability and statistics. For example,
concomitants are of interest in a variety of estimation problems (see [8]), in selection and prediction problems (see [16]), in
insurance (see [5]), and in reliability theory (see [2]).

Some papers that studied positive dependence and/or stochastic orders involving concomitants of order statistics
are the following. Khaledi and Kochar [16] identified conditions on the distribution function of (X, Y) under which the
concomitants are ordered with respect to several univariate stochastic orders, whereas Khaledi and Kochar [16] and
Blessinger [9] identified conditions on the distribution function of (X, Y) under which the concomitants are positively
dependent in various senses. Eryilmaz [10] obtained results that stochastically compare concomitants without assuming
that (Xq, Y1), (X2, Y2), ..., Xy, Yy) are identically distributed. Izadi and Khaledi [11] considered stochastic orderings of
concomitants of progressive type Il censored order statistics, and recently Amini et al. [1] studied properties and orderings
of concomitants of record values. A study of concomitants of order statistics for dependent samples was developed by [22].

In this paper “increasing” and “decreasing” stand for “nondecreasing” and “nonincreasing”, respectively. For any random
variable (or vector) Z and an event A, we will denote by [Z |A] any random variable that is distributed according to the
conditional distribution function of Z given A. We will use the notation a Vv b = max{a, b} and a A b = min{a, b}.

In Sections 2 and 3 below we describe, respectively, our one-sample and two-sample comparison results. In Section 4 we
mention examples and applications of the technical results, and we make various remarks on their relations to other results
in the literature, and on strictness of the assumptions in different results. But before proceeding to the technical results in
Sections 2 and 3 we list below and make some comments on various stochastic orders that will be used in the sequel.

All the stochastic orders that are mentioned in this paper can be found in [19] or in [21]. Specifically, <y stands for the
univariate ordinary stochastic order when two univariate random variables are compared (see, for example, [21, page 3]), and
it stands for the multivariate ordinary stochastic order when two random vectors are compared (see its formal definition
in [21, page 266]). The notation <y, stands for the univariate hazard rate order when two univariate random variables are
compared (see, for example, [21, page 16]), and it stands for the multivariate hazard rate order when two random vectors
are compared (see its formal definition in (6.D.1) in [21]). Another order that will be used in this paper is the likelihood ratio
order <. The univariate definition of it can be found in [21, page 42], whereas the multivariate definition is given in that
reference in page 298. Recall also that for two random vectors (X, Y) and (S, T) we say that (X, Y) is smaller than (S, T)
in the upper orthant order, denoted as (X, Y) <,,(S, T) (respectively, (X, Y) is smaller than (S, T) in the lower orthant order,
denoted as (X, Y) <,o(S, T))if P{X > x,Y >y} < P{S > x, T > y} (respectively, P{X <x,Y <y} <P{S <x,T <y} for
all (x, y) € R?; see Section 6.G.1in [21].

We further recall the definition of the strong stochastic order (see [18] or [21, page 268]). Let (X, Y) and (S, T) be two
random vectors. Suppose that

X <sS (1.1)
and that
[Y|X = x] §5t[T‘S =s] whenever x <s. (1.2)

Then (X, Y) is said to be smaller than (S, T) in the strong stochastic order, and it is denoted as (X, Y) <. (S, T). The
multivariate order < is stronger than the multivariate order <.

2. One-sample comparisons

For the proof of the first result we will need the following lemma. To begin with, we recall the definition of the positive
dependence concept of stochastic increasingness: let (V, W) be a random vector. We say that W is stochastically increasing in
V if the conditional random variable [W | V = v]is stochastically increasing in v € support{V} with respect to the univariate
ordinary stochastic order <j;.

Lemma 2.1. Let (Vq, Wy), (Vo, W3), ..., (V,, Wy) be random vectors. If

Vi< Viy1, 7=1,2,...,n—1, (2.1)
and if

W, is stochastically increasing in V, with respectto <, r=1,2,...,n, (2.2)
then

Ve, W) <¢(Ve1, Weg), 71=1,2,...,n—1.
Proof. From (2.1) it follows that we can construct, on some probability space, random variables Vh Vz, e Vn such that
Vi =« V,,r =1,2,...,n,and such that

\71 < Vz <...< Vn almost surely. (2.3)



I. Bairamov et al. / Journal of Multivariate Analysis 124 (2014) 105-115 107

Furthermore, let U be a uniform(0,1) random variable that is independent of the Vr's. Forr = 1,2,...,n, denote the
conditional distribution function of [W, | V. = v] by Flw, v, =1 (w), and its inverse by F[;vlr\vrzu] (u). For convenience, consider

the function g, defined by g,(v,u) = F[;\,lrwr:v] (u). Now define (on the same probability space as the f/\,’s) the random
variables

Wrzgr(vr,U), r=12,...,n.

We note that
Ve, W) =(Ve, W), T1=1,2,....n.

From assumption (2.2) it follows that g, (v, u) is increasing in v. This monotonicity, together with (2.3), gives
Ve, W,) <as (Vig1, Weyr), r=1,2,....,n—1.

It follows, from Theorem 6.B.1 in [21], that (V;, W}) <(Vi41, Wiy1),r=1,2,...,n—1. O

Using Lemma 2.1 we get the first comparison result:

Theorem 2.2. Let (X1, Yy), (X2, Y2), ..., (Xs, Yn) be independent copies of random vector (X, Y). Suppose that

Y is stochastically increasing in X with respect to < . (2.4)
Then

Xrns Yirnp) <t Xrg1ns Ypamp)s 7=1,2,...,n—1 (2.5)

Proof. We apply Lemma 2.1 with (X;.,, Y-.n) playing the role of (V;, W,),r = 1,2, ..., n. In order to do that we need to
verify (2.1) and (2.2). Obviously, X;., <st Xr+1.n, and hence (2.1) holds. Next, the assumption that Y is stochastically increasing
in X is the same as the statement that Y},.,) is stochastically increasing in X;.,, and hence (2.2) holds. Thus, the stated result
follows from Lemma 2.1. O

We proceed now to a result that assumes a stronger condition than (2.4) on the strength of the dependence between X
and Y, and attains a conclusion that is different than (but similar to) (2.5). Recall that the univariate order <;, implies the
univariate order <.

In the proof of the next result, and later in the paper, we denote by Fy,, and Fy,,, = 1 — Fx,, the distribution function
and the survival function of X;.,, and we denote by Fy x (y|x) =P{Y > y|X = x} the conditional survival function of Y given
X =x

Recall from [13] that a nonnegative function g of two variables x and y is said to be totally positive of order 2 (TP,) if
g(x,yNg(x,y) < g(x, y)g(x',y") wheneverx <x'andy <y

Theorem 2.3. Let (X1, Y1), (X2, Y2), ..., (Xy, Yn) be independent copies of random vector (X, Y). Suppose that

Y is stochastically increasing in X with respect to <p, . (2.6)
Then

(Xr:rn Y[r:n]) Shr(XH—]:na Y[H—l:n])» r= 1’ 2, e, T — 1. (27)
Proof. Forr =1, 2, ..., n, the survival function of (X;.n, Y[r.n) is given by

o0
F e Yo X, ¥) = / Fy\x(y‘i) dFy.., (X)

X=X

= f I(X, 5&) : Fy|x0/’7~<) dFXr:n (52)’

=—00

where I(x,X) = 0ifx < xand I(x,X) = 1ifX > x. From Theorem 1.C.37 in [21] we have that X;., <j; X;+1.n. Hence
Xrn <nr Xr+1:n- That is, the survival function

Fx,,(X) isTPyinrandX. (2.8)
The assumption (2.6) that Y is stochastically increasing in X with respect to the order <, implies that

Fy‘x(y|}~() isTP;inyand X and is increasing in x. (2.9)
Furthermore, the Heavyside function I satisfies

I(x,X)isTP; inxand X and is increasing in x. (2.10)
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Using (2.8) and (2.9), we get from Theorem 2.1 of [12] that f(xmy[m])(x, y) is TP, in r and y. Using (2.8) and (2.10), we get,
again from Theorem 2.1 of [12], that F(Xr:n,Y[r;n])(Xa y) is TP, in r and x. Finally, the product I(x, X) - fy‘x(y|7<) is TP, in x and
y, and hence F(xr:n,y[r:n]) (x,y) is TP, in x and y. In other words, the function f(xr:n,y[m]) (x,y), of the three variables (r, x, y), is
TP, in pairs. Since its support is a lattice, we have, from [15], that
F(xr;,.,Y[,m])(Xl,yl)F(X,er,y[,ﬂm])(Xz,yz) = F(x,:n,y[,;,,])(ﬁ AN X2, Y1 A h)f(xrﬂm,y[rﬂml)(xl VX2, Y1V Y2),

which yields (2.7). O

Comparing Theorems 2.2 and 2.3 we see, as mentioned earlier, that the assumption (2.6) is stronger than the assumption
(2.4), but the conclusions (2.7) and (2.5) are not comparable in the sense that none of them implies the other one.

In the next result we assume a condition that is even stronger than (2.6), and we obtain a conclusion that is stronger than
both (2.5) and (2.7).

For the next result we assume that (X, Y) is absolutely continuous, and denote its density function by f (x, y). We also
denote the marginal density of X by fx (x). The conditional density of [Y|X = x] is given by

fxy)
Kx®) '

In the next result it is assumed that [Y |X = x] is stochastically increasing in x € support{X} with respect to the likelihood
ratio order <. That is, for x < x’ we assume that

fY\x(V|X) =

frx@[X)/fex(v|x) s increasing in y;
that is,
f&,y) fyy .. o
) o) is increasing in y;
that is,

f&,y)/f(x,y) is increasing in y;
that is, f (x, y) is TP,.

Theorem 2.4. Let (X1, Yy), (X2, Y2), ..., (Xu, Yn) be independent copies of an absolutely continuous random vector (X, Y). If
Y is stochastically increasing in X with respect to <, . (2.11)
then
Keans Yiren) <er Krgtns Yprgrm), 1=1,2,...,n—1. (2.12)

Proof. The density functions of (X, Yjr:n)) and (Xr41:n, Yjr+1:1)) are given by

f&x.y)
fx()

Jokein Y %o ¥) = fiten (0 - (2.13)

and
fx,y)
fx®)

From Theorem 1.C.37 in [21] we have that X;.,, <|; X;+1.,. Hence
Fxen R0 K2) < e 1 A X2 fx 00 K1V X2).

From the stochastic monotonicity assumption (2.11) (the TP,-ness) we have
f@, y0f (x2,¥2) < F(x1 Ax2, y1 AY2)f (X1 V X2, ¥1 V y2).

It follows that

f(Xr+1:an[r+1:n]) (X, y) = er-H:n (X) )

fx1,y1) fx2,¥2)
fxm 1) Ffx(x1) fer:”(XZ) fx(x2)
Fx1 A x2,¥1 A Y2) Fx1Vx2,y1Vy2)

< frn (X1 A X2) - P X1V X2) -

Fx(x1 A x3) Fx(xX1 vV x3)

that is,
f(Xr:nsy[r:n]) (X1 ’ yl)f(xr+1:nvy[r+1:n]) (XZ’ y2)
= S Vi) @1 A X2, Y1 A Y2 X1 Vg K1V X2, Y1V ¥2);
and this yields the stated result (2.12). O
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As we said earlier, the assumption (2.11) is stronger than both assumptions (2.4) and (2.6) since the univariate order
<. implies both univariate orders < and <y,. On the other hand, by Theorem 6.E.8 and 6.E.6 in [21] it is seen that the
conclusion (2.12) is stronger than conclusions (2.5) and (2.7).

The weakest among the positive dependence conditions (2.4), (2.6), and (2.11) is (2.4). This leads one to wonder whether,
under a positive dependence condition that is weaker than (2.4), one can obtain a stochastic comparison of (X;.n, Yjr:n;) and
(Xr41:n, Yr+1:n)) that is weaker than (2.5).

For example, one candidate positive dependence condition that is weaker than (2.4) is the positive quadrant dependent
(PQD) condition. Recall that a random vector (X, Y) is said to be PQD if

P{X <x,Y <y} >P{X <x}P{Y <y} forallx,y € R,
or, equivalently, if
P{X >x,Y >y} >P{X > x}P{Y >y} forallx,y e R.

The PQD condition is a positive dependence condition that is indeed weaker than condition (2.4) (see page 146 of [6]).
Next, candidate orders that are weaker than <y and <;, (and hence also weaker than <;;) are <, and <j,. Using this
notion of positive dependence, and these stochastic orders, we are led to conjecture that if (X, Y) is PQD then (X.n, Yjr:n))
<10 Xrs1:n5 Yir+1:n) and Xrons Yirn)) <uwoXrt1:ns Yir1:m)), T = 1,2, ..., n — 1. We have not been able to prove (or disprove)
this conjecture.

Furthermore, an examination of the conditions (2.4), (2.6), and (2.11) leads one also to wonder whether a positive
dependence relationship between X and Y leads to the same positive dependence relationship between X;., and Y;.,;. Since
the conditional distribution function of Y given X = x is the same as the conditional distribution function of Y;,.; given
Xr.n = x it obviously follows that if (X, Y) satisfies (2.4) (respectively, (2.6), (2.11)) then so does (X;.,, Y|r.n). However, the
following counterexample shows that the PQD condition on (X, Y), that is weaker than (2.4), does not necessarily imply
that the same positive dependence condition also holds for (X;.n, Y{r:n))-

Counterexample 2.5. Let (X, Y) have the following joint probability function:

Y
% 0 1 2
0 |1 1 1].23
1 |1 0 a1]2
2 |1 1 3|5
3 2 51

It is not too hard to verify that (X, Y) is PQD. A straightforward computation yields the following joint probability function
of (X122, Y[1:27):

Y12
X2 0 1 2
0 17 17 17 | 51
1 12 0 12 | .24
05 05 .15 | .25
34 22 44 1

Since P{X;, > 1, Y[];z] > 1} = .3200 < .3234 = (.49)(.66) = P{Xy, > 1}P{Y[1;2] > 1} we see that (X;., Y[];z]) is not
PQD. «

3. Two-sample comparisons

As is described in Section 1, let (X1, Y1), (X5, Y2), ..., (X;, Y,) be a sample of independent copies of a random vector
(X,Y), and let (51, Ty), (S2, T2), ..., (Sa, Ty) be another sample of independent copies of a random vector (S, T). From
Section 1, recall the definition of the random vectors (X, Yr:np) and (Syn, Tremp), ¥ = 1,2, ..., n. One may expect that
if (X, Y) and (S, T) are ordered with respect to some multivariate stochastic order, then (X;.n, Y[r.n)) and (Sy., Tjr.n)) may be
similarly ordered. The results below give some formal versions of such an idea.

Theorem 3.1. Let (X, Y1), (X2, Y2), ..., Xy, Yn) be a sample of independent copies of a random vector (X,Y), and let
(51, T1), (52, T2), ..., (Sy, Ty) be another sample of independent copies of a random vector (S, T). If

X, Y) <s(S, T) (3.1)
then

(Xlzrh XZ:ns ey Xn:n; Y[]:nla Y[Z:n]a ey Yln:n]) SSI’(S]ZTM 52:n, ey sn:n» T[l:n]» T|2:n]» ey T[n:n|)~ (32)
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Proof. The assumption (X, Y) <.(S, T) means that(1.1) and (1.2) hold. From (1.1) it follows that we can construct, on some
probability space, random variables Xq, X5, ..., X, and Sy, S5, ..., S, that satisfy

X1 =5t X2 =st+ - - =st Xn =5t X,
Sl st 52 st st Sn st 57
X] <as. Sl, X2 <as. 527 e Xn <as. Sns (3-3)

and
(X1,51), (%2, 5), ..., (X, S,)  are independent.
Denote the conditional distribution function of [Y|X = X] by Fyjx=x(¥), and its inverse by F[;\]sz] (u). Similarly define

F[;|]S=s] (u). For convenience, consider the functions g and h defined by g(x, u) = F[?F)(:x] (u) and h(s,u) = F[ﬂ]s=s] (u). Note

that (1.2) is equivalent to
gx,u) < h(s,u) forallu € (0, 1) whenever x <. (3.4)
Consider now, with an obvious notation, the order statistics
Xin < Xom <+ < Xpn and Sy < Sy <o+ < Sy

From (3.3) it follows that

o~ o~

Xl:n <as. Sl:na X2:n Sas. 52:na ) Xn:n <as. Sn:n~ (35)

Let Uy, U,, ..., U, be independent uniform(0, 1) random variable that are independent of (% , ?1), (?z,fz), R (5(\”, §n).

As a result, they are also independent offm, 5(};,1, ... ,5(7,;,1 and ofjs}n,gzzn, ... ,?,m. Now define (on the same probability
space as the X;’s and the S;’s) the random variables

Vie = g, U, i=1,2,...m,
and

Tim = hGin, U, i=1,2,...,n.
From (3.4) and (3.5) it follows that

Y[l:n] Sa.s. T[l:n]s Y[Z:n] <a.s. T[Z:n]v B Y[n:n] Sa.s. T[n:n]- (36)

We note that

Xtns X2y -+« s Xnens Yitengs Yiznls - -+ s Yinen)) =st X1, Xans « - o5 Xoens Yiven, Yizngs « -5 Ynmp) (3.7)
and that
(Sl:na S2:n’ ey Sn:n’ T[l:n]7 T[Z:n]7 ey T[n:n]) =st(sl:n7 SZ:ns B Sn:ns T[l:n]a T[2:n]v B T[n:n])- (38)

From (3.5)-(3.8), and Theorem 6.B.2 in [21], we obtain (3.2). O
As a corollary of Theorem 3.1 we see that (3.1) implies
Xrns Y[r:n]) <5t(Srns T[r:n])a r=12,...,n

A slightly stronger result is stated and proven in the next theorem.

Theorem 3.2. Let (X1, Y1), (X2, Y2), ..., (Xs, Yn) be a sample of independent copies of a random vector (X, Y), and let (S1, T1),
(52, Ty), ..., (Sy, Ty) be another sample of independent copies of a random vector (S, T). If

X,Y) <(5,T)
then

(Xr:ns Y[r:n]) SSS[(Sana T[r:n])7 r=1,2,...,n (39)

Proof. From (3.1), which implies X < S, we have

Xin <stSrms 1=1,2,..., 1. (3.10)
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For x < s we have
[Yirong | X = X] =5 [Y|X =]
<« [T|S=s] by(12)
=gt [Tjrm|Srin = s1;
that is,
[Yirn |Xrn = X1 <se[Tjrimy|Srn = s]  whenever x <. (3.11)
Now, from the definition of the order < in (1.1) and (1.2) we see that (3.10) and (3.11) yield (3.9). O
A combination of Theorems 2.2 and 3.2 yields the following corollary.
Corollary 3.3. Let (X1, Y1), (X2, Y2), ..., (Xu, Yn) be asample of independent copies of a random vector (X, Y), and let (S1, Ty),
(52, T2), ..., (Sy, Ty) be another sample of independent copies of a random vector (S, T). If
X,Y) =t (S, T),
and if
Y is stochastically increasing in X with respect to <y ,
andjor if
T is stochastically increasing in S with respect to <y ,
then
Xrns Yirn)) <sst Sr41ms Tpamp)s r=1,2,...,n— 1.

We next aim at obtaining a likelihood ratio order analog of Theorem 3.2. First we state a lemma that will be used in the
proof of the next theorem (Theorem 3.5).

Lemma 3.4. Let x1,X;, ..., X, and X}, x5, ..., X, be two sets of ordered real numbers such that

X1 <X <--<x, and X; <x, <---<x. (3.12)
Then

XIAX] S X AXy < - <Xy AKX, (3.13)
and

XIVX] SX VX, < - <X VX, (3.14)

The lemma holds since whenever x; < x; and x; < x; we havex; A Xx; < x; AX;andx; V x; < X; V X..

Theorem 3.5. Let (X1, Y1), (X2, Y2), ..., (Xn, Yn) be a sample of independent copies of an absolutely continuous random vector
(X, Y),andlet (51, T1), (S2, T2), ..., (Sp, Ty) be a sample of independent copies of another absolutely continuous random vector
S, 7). If

X,Y) <y (S, T) (3.15)
then

(Xlzru XZ:n, LX) Xn:n; Y[]:n]’ Y[Z:nh ) Y[n:n]) flr(Skm SZ:n, LR ) Sn:n; T[]:nj; T[Z:nj; ey T[n:n])~

Proof. Denote the bivariate density functions of (X, Y) and (S, T) by f and g, respectively. From (3.15) (or from Theorem
6.E.4(a) in [21]) we see that

n n n n
n ] [Feay) < nt [Jet v <nt ] [Feanxyiny) x ] [ai v, yi vy (3.16)
i=1 i=1 i=1 i=1

forall (x1, X2, ..., %n), (X}, X5, ..., X)), W1, Y2, ..., yn), and (¥, Y5, ..., yp) iNR™
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The density function of (X1.n, X2:n, - - -, Xnens Yi1enps Yizens - - - » Yinen) is given by

fX(),YI](x17X29 e X Y1, Y2, - - ,.Vn)

n
_ n!l_[f(xi7yi)7 ifx; <x<---<x;andy;eR,i=1,2,...,n;
- i=1
0, otherwise.
Similarly, the density function of (S1.n, So:n, - - - » Snins Tiaenp> Trzengs - - - » Tinenp) 1S given by

fsomy &1 %2, oo X Y1, Y2, o, Vi)

n
_ "!Hg(xi,%‘)» ifxy <xp <-.-<xpandy;eR,i=1,2,...,n;
- i=1
0, otherwise.

Now, suppose that xy, X, ..., X, and X}, X5, . . ., x), satisfy (3.12). Then (below LHS and RHS stand for ‘left hand side’ and
‘right hand side’)

LHS(3.16) = fx,.vy (X1, X2, + -+ Xns Y1, Y2, - -+ Yufs 1 (K X o X0, Vs Va3 V).
By Lemma 3.4, we see that (3.13) and (3.14) hold, and therefore
RHS(3.16) = fx, vy (1 AX X AX o xa AX Y1 AY Y2 AY oo yn AY)
X fso i VX, % VX, VL VY VYL v VY.
From the fact that LHS(3.16) < RHS(3.16) we obtain the stated result. O

From the closure under marginalization property of the order <;; (see Theorem 6.E.4(b) in [21]) we obtain the following
likelihood ratio order analog of Theorem 3.2 as a corollary of Theorem 3.5.

Theorem 3.6. Let (X1, Y1), (X2, Y2), ..., (X,, Y,) be asample of independent copies of an absolutely continuous random vector
(X, Y),andlet (S1, Ty), (S2, T2), ..., (Su, T,) be another sample of independent copies of an absolutely continuous random vector
S, D.If

X,Y) <5, T) (3.17)
then

(Xr:n’ Y[r:n]) Slr(sr:na T[r:n|)7 r= 1, za cee, I (318)

A combination of Theorems 2.4 and 3.6 yields the following corollary.

Corollary 3.7. Let (X1, Y1), (X2, Y>), ..., Xy, Y,) be a sample of independent copies of an absolutely continuous random vector
(X, Y),andlet (S1, Ty), (S2, T2), ..., (54, T,) be another sample of independent copies of an absolutely continuous random vector
S, D.If

X,Y) <y, 1),
and if

Y is stochastically increasing in X with respect to <, ,
and/or if

T is stochastically increasing in S with respect to <, ,
then

Xrns Yirn) <t-Sr41:ns Tr1mp)s r=1,2,...,n—1.

We are not aware of any analog of Theorems 3.2 and 3.6 in which the conclusion is the ordering of (X;.n, Y|r.n)) and
(Sr:ns Tir:np) With respect to <.

Remark 3.8. A related question that may be asked by looking at Theorems 3.2 and 3.6 is whether a stochastic ordering
condition that is weaker than (3.1) and (3.17) can be found, such that it implies a stochastic ordering conclusion that is
weaker than (3.9) and (3.18). Two common multivariate stochastic orders that are weaker than <, and <, are the upper
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and the lower orthant orders, <., and <,. Both orders < and <. imply each of the orders <, and <|,. The question above
becomes: In the setup of Theorems 3.2 and 3.6, is it true that

(Xv Y) fuo(S, T) - (Xr:n» Y[r:n]) fuo(sr:ns T[r:n]),
and is it true that
(X, Y) 510(57 T) - (Xr:n, Y[r:n]) flo(sr:m T[r:nj)?

The answer to the above question is negative. Let (S, T) have the distribution function of (X, Y) in Counterexample 2.5,
and let X and Y be independent random variables such that X = S and Y = T. Then (S, T) is PQD and as a result we
have (X, Y) <4,(S, T) and also (X, Y) <j,(S, T). On the other hand, (S;.;, Tjr.n) is not PQD, and as a result we do not have
(Xr:n’ Y[r:n]) Suo(sr:nv T[r:n]) and (Xr:n; Y[r:n]) flo(sr:ny T[r:n])- <

4. Discussion
4.1. An application in reliability involving clean-up expenses

A typical application in reliability theory, through which one can illustrate many of our technical results, is described
next.

Consider an (n — r 4+ 1)-out-of-n reliability system with independent absolutely continuous component lifetimes
X1, Xa, ..., X,. This system fails at time X;.,. Suppose that as a consequence of the system failure, the user of the system
encounters some random cost that depends on the failure time of the system, and that may also depend on the particular
identity k of the component that caused the system to fail (by absolute continuity, with probability 1, k is uniquely
determined from the equality X;., = X;). Denote this random cost by Y, or, equivalently, by Y. In this paper we assume
that the conditional distribution function of Y.}, given X;., = x, is determined by a bivariate distribution function of some
random vector (X, Y), in the sense that the distribution function of [Y};.; |Xr;,, = x] is the same as the distribution function

of [Y|X = x] for all x € support(X). The bivariate distribution function of (X:.,, Y|.n}) is then of interest to the user of the
reliability system.

Specifically, consider a reliability system that involves some clean-up expenses upon failure. Such clean-up expenses often
increase (stochastically) with the realization of the failure time, since, because of the routine wear-and-tear of the system,
more clean-up is needed after a longer working time span. That is, it is often the case that X and Y, described above, are
positively dependent.

In the setup of this application, we see that Theorem 2.2 can be interpreted as follows. Suppose that we compare an
(n — r 4+ 1)-out-of-n reliability system with an (n — r)-out-of-n system. Obviously, the (n — r)-out-of-n system has
stochastically longer lifetime than the (n — r 4 1)-out-of-n system — this is usually a desirable quality. Theorem 2.2 points
out, however, that the resulting clean-up cost upon failure, for the user, is stochastically larger in the former (better) system
— and, this is usually an undesirable quality.

Similar comments apply also to Theorems 2.3 and 2.4.

In the above setup we also see that Theorem 3.2 can be interpreted as follows. Suppose that we compare two (n —r 4+ 1)-
out-of-n reliability systems with component lifetimes X;, X5, ..., X, and Sq,S,, ..., S, respectively. If the component
lifetimes in the second system are stochastically larger than the component lifetimes in the first system, we obviously have
that the second system lifetime is stochastically larger than the first system lifetime — this is usually a desirable quality.
Theorem 3.2 points out that, however, that the resulting clean-up cost upon failure, for the user, is stochastically larger in
the second (better) system — and, this is usually an undesirable quality.

A similar comment applies also to Theorem 3.6.

4.2. Relations to results in the literature

In this subsection we point out some instances where our technical results extend and strengthen previous findings in
the literature.
First let us consider Theorem 2.2. Note that from (2.5) it follows that

y[r:n] Sst y[r+1:n]v r=12,...,n—1 (4.1)

Thus, Theorem 2.2 shows that (2.4) = (4.1). The latter is Theorem 3.1(a) in [16]. So we see that the present Theorem 2.2
strengthens Theorem 3.1(a) of [ 16].

Theorem 2.2 also strengthens a result in [3]. That result says that if (2.4) holds then (Xi., Yrin)) <ioXr+1:n5 Yir+1:n1)-
r=1,2,...,n— 1.Theorem 2.2 is stronger than that result of [3] because of the implication <, = <,. It is worthwhile
to mention here that Bairamov [3] corrects a result in [4], which is of the same flavor as Theorem 2.2 above, but which
happened to be incorrect.

Regarding Theorem 2.3, note that from (2.7) it follows that

Y[r:n] <hr Y[r+1:n]7 r=12,...,n—1. (42)
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Thus, Theorem 2.3 shows that (2.6) = (4.2). The latter is Theorem 3.2(b) in [16]. So we see that the present Theorem 2.3
strengthens Theorem 3.2(b) of [ 16].
Next, regarding Theorem 2.4, note that from (2.12) it follows that

Yirm <uw Yprttm, 7T=12,...,n—1 (4.3)

Thus, Theorem 2.4 shows that (2.11) = (4.3). The latter is Theorem 3.3(a) in [ 16]. So we see that the present Theorem 2.4
strengthens Theorem 3.3(a) of [16].

4.3. Examples and remarks

One may wonder how restrictive the positive dependence conditions (2.4) and (2.6), and (2.11) in Theorems 2.2-2.4 are.

The strongest condition of the above three is (2.11). It turns out that it has been used extensively in the literature. In
[20, page 200] it is denoted as PLR(X, Y) (PLR stands for positive likelihood ratio). Lehmann [17] showed that if (X, Y)
is bivariate normal with nonnegative correlation coefficient, then it is PLR(X, Y). As another example, we note that it is
not too hard to verify that the Farlie-Gumbel-Morgenstern copula (see [20, page 77]), with a nonnegative shape parameter,
corresponds to a random vector that satisfies (2.11), and therefore also (2.4) and (2.6).

Regarding condition (2.4), in addition to the above examples, it is also satisfied by the Plackett copula (see [20, page 91])
with a shape parameter greater than unity (this is shown in [20, page 197]). Furthermore, Nelsen [20, Exercise 5.34 in
page 205] provides conditions on Archimedean copulas that correspond to random vectors that satisfy (2.4).

Conditions (3.1) or (3.15) are assumed throughout all the results in Section 3. So, naturally one may wonder how
restrictive these conditions are.

It turns out that examples of random vectors that satisfy (3.1) are easy to construct. For example, let X be an exponential
random variable with failure rate « > 0, and, for x > 0, let [Y|X = x] be an exponential random variable with failure rate
a/x. Then the joint density function of (X, Y) is given by

2

fu(x.y) = "‘7 exp{—a(x +y/X)}, (x.y) € (0,0).

Let (S, T) be another random vector with density function f, . It is easy to see that if @« > o’ > 0 then (X, Y) <y x(S, T).

We note that constructions of the type above are useful for modeling. For example, in the reliability application in
Section 4.1 the above procedure can be used to model the relationship between a lifetime of a component, and the cost
that is incurred upon its failure.

Examples of random vectors that satisfy (3.15) (or, equivalently, (3.17)) abound in the literature. For example, Karlin
and Rinott [ 14, Theorems 2.3 and 5.2] give conditions for ordering vectors of absolute values of dependent normal random
variables with respect to <y, that s, (3.15). Belzunce et al. [ 7] describe circumstances under which (3.15) holds. In particular,
they note that some mixed multivariate distribution functions that arise from proportional hazard models are ordered as in
(3.15).
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