Math 262 — 11 May 2022

ORDER STATISTICS

Let X, X, ., Xo be iid continuous rvs with pdf f(x) and
cdf F(XS The order stutistics of thic random .Sam\OlQ— are
Y./ Y., - Y,\, where

\{i = +the it SMa“eS'f‘ value amov\j X,, Xz, - Xa.
M\N: \(I = Mmn (X,,,.., X,ﬁ l‘\as ‘od'F ﬂ\('\,) = Y\[l" F(Y)]n-i ‘F(‘\/)
MAY: Ya=max (X, Xn) has pdf ,.(y) =n [F(y)]M' £(y)

1t Spallest: \{] hos Pd‘c %u Y)" (\ 1) (n Y [F ] 1[1‘F(Y)]“'i.‘F(Y)



