ON MOMENTS OF BIV

ARIA

TE ORDER ST A TISTICS

H. M. BARAKA T

Department of Mathematics, Faculty of Science, Zagazig University, Zagazig, Egypt

(Received Octob er 7, 1996; revised November 5, 1997)

Abstract. In the present pap er, we give the exact explicit expression for the

pro duct moments (of any order) of bivariate order statistics (o.s.) from any

arbitrary continuous bivariate distribution function (d.f.). F urthermore, for

any arbitrary bivariate uniform d.f., universal distribution-free b ounds for the

di�erences of any two di�erent pro duct moments (of order (1; 1) or (�1; 1)) are

given.

Key words and phrases : Biv ariate order statistics, moments of order statistics,

dep endence function.