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A New Three-parameter Lifetime Distribution with
Monotone or Non-monotone Hazard Rate Function

Tiefeng Zhu

Abstract—This article proposes a new distribution for mod-
eling complex life data. The beauty and importance of the
new distribution lies in its ability to model both monotone and
non-monotone hazard rates that are quite common in lifetime
problems and reliability engineering. This new distribution has
closed cumulative distribution function (CDF), closed probabil-
ity distribution function (PDF) and closed hazard rate function
(HRF), which are great convenient in practical application.
We provide a comprehensive treatment of the mathematical
properties of the new distribution and study its statistical
properties such as moments, conditional moments and moment
generating function etc.

Index Terms—Non-monotone, moments, residual life func-
tions.

I. INTRODUCTION

N reliability engineering and survival analysis, the sys-

tems with non-monotonic shaped HRF are common [1].
However, some well-known distributions like Rayleigh distri-
bution [2] do not exhibit a non-monotonic shaped HRF and
thus they can not be used to model the lifetimes of some
complex systems. Hence, many authors like Peng and Yan
[3], Roozegar and Jafari [4], Saboor et al. [5], Silva et al.[6],
Basheer [7], Mukhtar et al.[8] and Hamed et al.[9] proposed
new distributions with non-monotonic shaped hazard rate
functions to overcome this shortage.

In this paper, we propose a new distribution and dis-
cuss its mathematical and statistical properties including
moments, skewness, kurtosis, conditional moment etc. This
new distribution has monotonic and non-monotonic hazard
rate, which has great flexibility in modelling lifetime data. It
also has closed CDF, PDF and HRF, which is convenient
in practical application. The CDF, PDF and HRF of the
proposed distribution are given by
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II. SHAPES OF THE PDF AND HRF FOR THE NEW
DISTRIBUTION

Lemma 1.lim g(z;a, §,7) = 0.
z—0
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The lemmas 1 and 2 imply that g(z;«, 3,) converges
to 0 as z — 0 or z — +oo. Plots of the PDF are
displayed in Fig.1 for selected parameter values. The plots
in Fig.1 reveal how the parameters «, § and -y affect the new
distribution’s density function. We observe that g(x; «, 3, 7)
is always unimodal. It is not possible to compute the mode of
g(x; a, B,7) explicitly. The mode is defined as the maximal
value of the PDF, denoted by z,,,,4., Which can be obtained
numerically by solving the following nonlinear equation
—a—1 _ aﬂ(’}’ _ 1)€_B(E;L(;d€(1 _ e_Bx;ide)_1x7a71

mode mode
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Fig. 1: Plots of the new distribution’s density function for
selected parameter values (solid line: & = 0.9, 5 = 2,
~v = 10; dotted line: o = 1.2, 8 = 3, v = 9; long dotted
line: « =15, =4,v=8.)

Plots of the HRF are displayed in Fig.2 for selected pa-
rameter values. The plots in Fig.2 reveal how the parameters
«, 8 and ~y affect the HRF. They indicate that the HRF of the
new distribution can take the monotone and non-monotone
forms.

Volume 51, Issue 2: June 2021



TAENG International Journal of Applied Mathematics, 51:2, IJAM_51_2 21

15

10

05

Fig. 2: Plots of the HRF for selected parameter values
(solid line: o = 0.4, 5 = 2, v = 10; dotted line: a = 2,
B =3, v =12; long dotted line: « = 0.1, 8 = 0.9,
vy=1.8.)

III. GENERAL PROPERTIES OF THE NEW DISTRIBUTION

In this section, we study some statistical properties of
the new distribution. For the sake of convenience, here and
henceforth, let X be a random variable following (2).

A. Moments

Some of the most important features and characteristics of
a distribution can be studied through moments(e.g., skewness
and kurtosis).

Theorem 1. The kth raw moment of the new distribution,
denoted as p, k =1,2,---, is given by

e = B[X"]
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here T'(a) = f0+°° ¢ e %dx.
Proof. By the definition of the kth raw moment,
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It is noted that ,u;v are not easy to compute due to the
sum and the gamma function including in the right part of
the above formula. Hence, we can approximate the gamma
function I'(a) using the Stirlings formula (Tian et al. [10])

as follows I'(a) ~ v/2ma® /2=,

B. Quantile function, Skewness and Kurtosis.

The quantile function of X is determined by inverting (1)

Q) =67 (w) = [~5logll — (1= H. )

The skewness and kurtosis measures can be calculated from
the ordinary moments given in (4) using the following well-

known expressions,

skewness(f81) = ’u—g, (6)
H2

kurtosis(82) = '%1, (M
H2

where 1o = [11y — (117)%], p13 = [p15 — 315 + 2())*] and
fa = [poy—4py pg+6 (1) )2 iy —3(p1;)*]. The shortcomings of
the skewness (6) and kurtosis (7) measures are approximate
computing. Hence, in this paper, we use Bowley’s skewness
and the Moors’ kurtosis to compute skewness and kurtosis,
respectively. The Bowley’s skewness is based on quartiles
_e®)-20¢)+ed)
- ed-em
and the Moors’ kurtosis is based on octiles
Q%) — Q) +Q[E) —QF)
Q(§) - Q) ’
where Q(-) is given by (5). For fixed 8 and ~, the plots of

K =

the measures S and K as a function of « are shown in Fig.
3. These plots reveal that both the measures depend on the
parameter «. The skewness and kurtosis tend to decrease as

« increases.
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Fig. 3: Plots of the skewness and kurtosis of the new
distribution for selected 5 and ~y (solid line: § = 2, v = 3;
dotted line: 8 = 2, v = 1; long dotted line: g = 2,
v=0.5.)

C. The moment generating function

Theorem 2. The moment generating function of (2),
denoted as Mx(t), is given by

t] n F(_a2+2j)
e =135 (0 )

Proof. By definition of the moment generating function of
X, we have

Mx(t) = E(e*X) = / Ooeth(m;a,B,v)dx
0

= 25 ) detnopoas
—0/
Substituting (4) into the above expression, the result is
obtained.
We can easily obtain the characteristic function, ¢x (t) =

E(e*X), by replacing t with it in Mx (t). The characteristic
function may be a more convenient tool.

D. Conditional moment and moment generating function

It is very important to obtain the conditional measures
E{X* | X > t}(k =1,2,---) and E{e!X | X > z0} in
reliability analysis.

Theorem 3. The conditional moment F{X* | X > ¢} and
the conditional moment generating function E{e'* | X >
xo} are given by

E{XF| X >t}
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where T (a,z) = [ t*"te~dt.
Proof. By the definitions
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and
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ail.

the result is easily obtained, where G(t) = 1 — G(t).

E. Residual life functions with some reliability measures

In reliability, the residual life of non-negative random
variable X is defined by Ry = X — ¢ | X > t, the R
is interpreted as the remaining lifetime of a unit given that
it has survival up to time t. The residual life plays a vital
role in some areas like engineering, medical science, survival
studies, economics and risk theory.

The survival function of the residual life R ;) of the new
distribution is

G t 1 — e Bla+tt)" ™)y
SR(f)() (E'""):( ¢ ——a ),l’>07
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The mean and variance of residual lifetime have been
studied in reliability, statistics and survival analysis. Many
useful result have been derived. We refer the reader to Gupta
and Kirmani [11].

Theorem 4. The mean and variance of residual life
associated with X are given by

afy — (7—1 n
E(Rgy) = A—cp=y Z < n >(1)
n=0
—
T Yla+ 1t —t
B+ e @B
and
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where I'(a, z) = f:oo tete=tdt.
Proof. By the definitions
1 [t
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Var(Ryy) = G(t)/t uG(u)du — 2tE(R))
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the result is easily obtained.

F. Distribution of order statistics

The PDF and CDF of the ith order statistics of size n from
(2), say Y{;), are given by

n!

gv(y) = W[G(y)]iﬂ[l —GW)]"g(y)
G n—z'l_0< ) e
xg(y)
and
G = 3 (%)icwrn - e
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- XX () )ewer
respectively, for i = 1,2,--- n.

Thus, the PDF and the CDF of the ith order statistics of
(2) are obtained as
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G. Bonferroni and Lorenz curves

The Bonferroni and Lorenz curves have been used in
economics to study income and poverty. Nowadays, these
curves have many applications not only in economics to
study income and poverty but also in other sciences including
demography, insurance, medicine and engineering.

The Bonferroni curve Bg[G(x)] for the new distribution
is obtain as

BglG(z)] =

x
X / e_(l""n)ﬁyiay_ady.
0

Let y=* =Y, then
/ 67(1+n)ﬁy_myiady — 7/ Y67(1+’n)ﬁyaya71dy
0 1\706
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Consequently, the Lorenz curve of the new distribution is

LelG()] = BelG(x)] x G
_ aﬁfy = n+1
2( )
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H. Measure of uncertainty

The entropy of a random variable Z is the measure of
variation of uncertainty. There are various entropy measures
available in statistics literature but one popular entropy
measure is Renyi entropy. If Z is a continuous random
variable having PDF f(-), then Renyi entropy is defined as

Ir(r) = lirlog{/fr(z)dZ},

where 7 > 0 and r # 1.
For the new distribution, the Renyi entropy is given by
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IV. CONCLUDING REMARKS

In this paper, we propose a new model for complex sys-
tems. The attractiveness of the proposed model is that it has
closed cumulative distribution function, closed probability
distribution function, closed hazard rate function, mono-
tonic and non-monotonic hazard rate functions. Moreover,
it has little number of parameters. These properties make
it very useful to analyse lifetime data in engineering. Its
mathematical and statistical properties have been discussed.
Furthermore, explicit expressions for Bonferroni and Lorenz
curves and Renyi entropy measure of the new distribution
have been derived. We hope that the proposed model may
attract wider applications in engineering use.
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