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Abstract. In this note non-parametric estimates of the length-biased proba-
bility density function and related reliability measures are presented. Non-parametric
estimates are also presented under random censoring. Inequalities and bounds for the
error of kernel estimators used for the estimation of length-biased probability densities
are obtained. Non-asymptotic bounds and stochastic convergence results are estab-
lished. Inference for length-biased energy functions is developed and implemented.
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1. Introduction

Weighted distributions occur naturally in a wide variety of sampling plans. If items’
length are distributed according to the cumulative distribution function(cdf) F, and
if the probability of selecting any particular item is proportional to its length, then
the lengths of the sampled items have the length-biased distribution. A survey of
applications of weighted distributions in general and the length-biased distributions
in particular are given by Patil and Rao (1977, 1978). Vardi (1982) derived a non-
parametric maximum likelihood estimate of a lifetime distribution F' on the basis of
two independent samples, one sample of size m from F' and the other a sample of size
n from the length-biased distribution of F, and studied its distributional properties.

In this paper, we consider the problem estimating the length-biased probability
density function and related reliability measures using kernels under random censoring
and non-censoring and obtain inequalities and non-asymptotic bounds for the errors of
the kernel density estimates. Some stochastic convergence results are also presented.
In a wide variety of situations including complex components and test environments,
it might be appropriate to assume that the hazard rate increases as the components
age, so that the reliability function F can be restricted to the class of functions with
increasing hazard rate (IHR), where F(z) = [° f(u)du > 0 for all z > 0 and f(u) is
the probability density function (pdf). In this case, F' is absolutely continuous and
has THR if Ap(x) is non-decreasing in x, where Ap(z) = f(x)/F(x) is the hazard rate.
Similarly, F' is DHR if Ag(z) is non-increasing in z.



This paper is organized as follows. Section 2 contains some basic results and
comparisons. In section 3, we present non-parametric estimates of the length-biased
pdf and related reliability measures as well as some inequalities and bounds for the
kernel density estimates. Estimates of the pdf and related reliability measures are
also presented under random censoring. These results are used to construct test for
equality of length-biased informational energies. Section 4 is concerned with results
on inference for length-biased reliability and energy functions as well as stochastic
convergence. This paper concludes with a discussion in section 5.

2. Some Basic Results and Comparisons

In this section, we present some definitions, basic results and comparisons. Let F
be the class of non-increasing absolutely continuous probability density functions on
[0, 00) satisfying

H(0) =0, lim H(z)=1,Sup{z: H(z) < 1} = oco. (1)

T—00

Note that if the mean of a random variable in F is finite, it is positive. Assume
that the pdf f € F is such that f(0) < A, A > 0. Note that ¢g(0) < A, where
g(z) = xf(x)/pup is the length-biased pdf and assumed to be bounded. The length-
biased cdf G corresponding to the distribution function F' is given by

G) =" [ 2dP(a), (2)

y >0, where pp = [;° F(z)dz < .
The corresponding hazard rate is given by

Aa(x) = 2Ap(z)/Vi(2), 3)

where Vp(z) = Mp(z) + x is called the vitality function. The quantity Mp(z) =
{F(z)} [>° F(y)dy, F(x) > 0 is the mean residual life function. The length-biased
reliability function can be written as

G(x) = Vp(x)F(z)/pp. (4)

If Vg(x) is increasing in x > 0, then G(x)/F(x) is increasing in = > 0. Note that

Ga) =47 [ ydP () 2 a7 F(@) 2 Fla), 9

where a~! = G(0)/F(0). Clearly V() > Vg (z) for all z > 0 is equivalent to Mg (z) >
Mp(x) for all z > 0, since Vp(x) = E[X —z|X > x|+, z > 0.



Proposition 1 . Let A\p(x) = f(x)/F(x), F(x) > 0. Define () in a similar
manner. Then G has heavier tails than F if and only if

Aa(x)/Ag(x) = Ap(z)/Ap(2) (6)
for all x > 0. That is, above a certain value an upper tail of G always has more mass
than the corresponding upper tail of F. O

Definition 1 Let f(x,0) be a pdf. The energy function associated with f(x,0) is given
by

E(F(x,6)) = / £z, 0)de, (7)

where 6 € O, and O is the parameter space.

Definition 2 . Let h and | be two nonnegative bounded real functions on . We say
h is exponentially dominated byl if for each € € (0, 1), there exist A(e) < 0o such that

h(z) < A(e)l(z)' (8)

for all x. If h and | are exponentially dominated by each other, they are said to be
exponentially equivalent.

The usefulness of the above definition is in the comparisons of small values of
bounded nonnegative functions h and [ respectively. O

Theorem 1 . Suppose the original pdf [ is exponentially dominated by the length-
biased pdf g, then the energy function E(F) = [ f?(z)d(x) is exponentially dominated
by E(G).

Proof Let h(z) = f2(x) and I(z) = ¢g*(x), and apply Jensen’s inequality to the
concave function y — y'~¢ to obtain

E(f) = /h(m)d:p
< / C(e) (1))~ d
C(e)(

where C(e) = (A(e))?. O



3. Inequalities and Bounds for Length-Biased Estimation
Using Kernels

In this section, we have independent and identically distributed (iid) observations from
f and a kernel K, with K > 0 and [ K(z)dz = 1. The well known density estimate of
fis

n

fa(@) = (nha) ™' YK ((x = X3) /o), (10)

i=1
where {h, : n > 1} is a sequence of positive constant tending to zero. A natu-
ral estimate of the length-biased pdf g based on the complete set of observations
X1, Xo,...., X, and K is given by

gn(x) = 2 fn(2)/ pin, (11)

where p, is an estimate of pp. Using the estimate p, =n/ > i Xl-_l, we have

gn(x) = w(n®hn) 7' DK ((x = Xi)/ha)/ DX (12)
i=1 i=1

The length-biased pdf can also be estimated by using the fact that p, < p, =
Z?:l Xz/n7 to get
n
gn(@) = x(nhopy) ™Y K((@ — Xi)/hn). (13)
i=1
Next we present estimates of the length-biased pdf and related reliability mea-
sures under random censoring. Let the random variable X; be censored on the
right by the random variable D;, leading to the observation of T; = X; A D; and
0; = I(X; < D;), where A\ denote minimum and /(.) the indicator random variable of
the event in parenthesis. We assume that the censoring times D; are independent and
identically distributed (iid) and independent of the X;, i = 1,2,....,n. The estimate
of the length-biased pdf based on the censored data {(T;,d;),i = 1,2,....,n} and K is
given by
n
g (@) = w(nhop) ™Y K (@ = X3)/ha)aiy (14)
i=1

where q; = F;;(T(Z)) - F;(T(Z-,l)), 1= 2,3, N, qr = F;:(T(l)), and

Folr) = 1-F(z)
= II ((n-9)/(n—i+1))% (15)
1Ty <z <T(p)



e =n/ S0 T and 1(;) the order statistics corresponding to 7;. The quantity F,
is the Kaplan-Meier (K-M) estimate of the reliability function.

The estimate of the length-biased distribution function and hazard rate are given
for values of z for which G, (z) > 0, by

G = [ o Wy, (16)
where ¢g**(z) is given by (14), and

Ar, (@) = g3 (2) /G, (2). (17)

On the other hand, if the censored data {(7;,0;),7 = 1,2, ....,n} is available from
the length-biased distribution, then an estimate of the parent (original) pdf f is given
by

fa(@) = pingy (2) /2, (18)
for x > 0, where
gn(x) = (nhy) ™1y K((x = Xi)/ha)pi; (19)
=1

pi = G:L(T(l)) - G:L(T(Z—l))7 i =23,.,n,p1 = G:L(T(l))’ fin, = n/ Zznzl 711'_1 or any
consistent estimate of up and CNJZ is the Kaplan-Meier estimate of the reliability func-
tion.

Next we present some inequalities and non-asymptotic bounds for the length-
biased estimates given above.

Theorem 2 . Let g,(x) = zfp(z)/pn where f, and u, are given by (12). If the
kernel K is left sided then for all g € F,

E [ lgu(a) = g(@)lde < (| (@ @) 2d0)(C frbu)) + g0)haCT, - (20)
where C* = [ K2(y)dy, C** = [ |y|K(y)dy, and p = [ G(y)dy.
P roof: We have

n(2) = 9(2)] < lgn(@) — Blgn(a)| + | Elga(a)) - g(a)], 1)
so that for fixed =,

E [ " lgu@) = g(@)de < B [~ lou(@) = Elgal@)lde + B | 1B(ga() — glw)ldo.
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Note that for fixed z, (Devroye(1987)),

Var(g(a)) < (nha)g(x) [ K*()dy

Applying Fubini theorem and Cauchy-Schwartz inequality we have
E [ lon(@) = Blgu(aldr < [~ (Var(ga (@) do

g/ /K2 dy)l/de

= / (nhpp) ' C*af ()" 2dx
< ([ @@ (€ frhun )
Also, on applying Lemma 1 given by Datta (1992) we get
E [ 7 1E(on(@)) = g(a)ldz < g(0)hnC™"

Consequently,

E [ lgala) — g@)lde < ([ (@f @) 2da)((€ frbu) ) + g(O)hnC™

Corollary 1 . For all n,

1
supgerE / lgn(2) — g(x)|dz < ((C* fnhap)72),

for all hy, > 0.

P r oo f: This follows from the fact that [y°(zf(z))"/?2dz <1 and g(0) < A.

Corollary 2 . For the length-biased kernel density estimate given in (12)
1
E [ lgu@) = Egu(@)ldz < ((C*nhupn)*’).
P r o o f: Note that for fixed =, (Devroye(1987)),

Var(gu(a)) < (nhn)'g(x) [ K2()dy.

(22)

(23)

(27)



so that
| vartga@)ds < (hn) [ g@yds [ K2y, (29)

That is, .
| Var(ga(e)ds < ()™ [ K2()dy.
0

Consequently,
1 1
E [n(@) - Blga@)ldz < [ (Var(ga(@)'ds
0 0

( " (Var(gn () da)
(nhn)~1C)V2, (30)

IN

A

where C* = [ K?(y)dy. The inequalities in (30) follow directly from the Cauchy-
Schwartz inequality. O

4. Inference for Length-Biased Energy Measure

In this section, statistical inference for length-biased energy function is presented.
Some convergence results are given.

Theorem 3 . Under appropriate conditions (Parzen (1962)), if (nhn)/?(pin — 1) £,
0, then

D
(1) (gn(2) — E(gn()) = N(0,0°(2)), (31)
for xz € [0,al,a < oo, where
o*(@) = gla) [ K*()dy. (32)
and 2 denote convergence in distribution.

P r o o f: The proof follows from the result of Parzen (1962) page 1073 and Roussas
(1990) Theorem 3.1. O

Theorem 4 .
1. If Tfl has finite second moment, then

(nhn) 2 (13, — 1) =5 0.



2. If E(T?") < oo, where r is a natural number, then

(nhn) 2 (f(x) — E(f5(x)) — 0 (33)

n n

as n — oo, where f} is given by (18).
P r o o f: The proof follows from the result of Van Ryzin (1969), Theorem 1. O

Theorem 5 . Let 0 be the mazimum likelihood estimate of € ©. If B = (b1, b2, ooy b))
and 0 = (61,02, ....,0k)T where b; = OE(0)/90; and 02(0) = BTI; (6)B > 0, then

V(E(6) — E(9)) - N(0, BTI;'B), (34)

as n — oo, where I(0) is the Fisher information matriz.

P r oo f: The asymptotic normality of \/n(§ —6) and a Taylor’s expansion of E(Gy) =
E(0) around 6, gives the desired result. O

The results above can be used for the purpose of statistical inference. Now
consider the hypothesis, Hy : E(Gy) = E(Gy,) against Hy : E(Gy) > E(Gy,), where
E(Gy,) = E(fy) is a specified value of the length-biased population informational
energy. An appropriate test statistics for testing the hypothesis is given by

T" = T2I(O,<>o) (T)v (35)

where

a2(0)

The statistic 7' has in the limit the standard normal distribution so that 72 has a
chi-square distribution with one degree of freedom.
A size a—test will reject Hg if T > X%Qa' This follows from the fact that

lim Py, (T* >C) = lim Py, (T%I0,00)(T) > C)
1
= §PH0(X%1) > C)
(37)

if C > 0, and 1 if C' < 0, where X%l) denote a random variable having a chi-square
distribution with one degree of freedom.
A test of equality of several informational energies, that is

Ho: E(61) = B(62) = ....... = E(6y), (38)



rejects Hq if T1 > C, where

k

Ty =Y _{(E(6:) —8(8:)/ o(6:) i}, (39)

=1

A k A. lod A. N,
6(0;) = Zizlf(?)!([éj(/el)}/ 1], and 02(0) = BTI;*(0)B > 0, and C' is chosen such that
i1 lo? () /ni

PHO(TI > C) = o (40)

The statistic 77 has in the limit as n = Zle n; goes to infinity the chi-square distri-
bution with k£ — 1 degrees of freedom. Consequently, the null hypothesis is rejected at
level o if T > X%fl.a.

Let X171, X 12,’ ...... , X1n,, be independent random samples with length-biased dis-
tribution functions G;, i = 1,2, respectively. An estimate of the energy function
E(Gj) = fg?(a:)dm where ¢g(z) = zf(z)/ur proposed by Bhattacharyya and Roussas
(1969) is given by

B(Gy) = [ }a)do, (41)
where
Fi(@) = ki) 'S K (@ — Xj0)/hy), (42)
=1

gj(x) = xf](x)/,un for fixed x, p1,, a consistent estimate of up, h; is a bandwidth, and
K is a known symmetric and bounded function probability density function such that
limy .o yK (y) = 0. See equations (12) and (13). Ahmad (1976) proposed the estimate

g Ny

E(Fy) = [n3h] Y0 K(Xjr — Xjs) /hy). (43)

r=1s=1
Bhattacharyya and Roussas (1969) estimate above is a special case of Ahmad (1976)

estimate, since

o ny

E(Fy) = [njhy] 2 Y03 KO ((Xjr = Xjs) /y), (44)

r=1s=1

where K (y) is the convolution of K (y) with itself. See Ahmad and Kochar (1988)
for details.



A test statistics for testing Hy : E(G1) = E(G2) is given by
T(Gr,Ga) = [(B(GY) ~ B(Gy)da. (45)

In the case h1 = hy = h, g1 = g is fixed probability density function and h is a function
such that go = g + vh is a probability density function for sufficiently small |y|, the
a-level test rejects Hy if T'(G) = T(g) > t4, where

Py, (T(g) > tg) = o, (46)
and t, is the a-level critical point of the distribution of 7'(G) under the null hypothesis

Hy : v =0, that is E(G]) = E(Gg)
Let H; = Hy(vy) denote the alternative hypothesis that v = 6/vnh,d # 0, then

m(0) = Jim P, (T'(g) > tg) — 1, (47)
as |d] — 0 provided 0 < |§] < co. Also, a < () < 1 for 0 < |§| < oc. O

5. Discussion

In this paper, estimates of length-biased pdf and related reliability functions using
kernels are presented. Inequalities, bounds and convergence results are also presented
for the length-biased pdf. The use of the length-biased energy function for statistical
comparisons and inferences in terms of parameter sets is developed. An intuitive
grasp of notions involving informational energy functions follows by noting that the
scale parameters for the distributions are ordered. Non-parametric estimates under
random censoring are also presented. See references therein. Procedures for testing
for homogeneity of length-biased energy functions are obtained and implemented.
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