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Definition 13.1. LetYy,...,Y,, bearandom sample. The random sample W
denitaliedanordensiatisti and denoted by

YmiYmi .. iYiii

uestion Write Y(q) as a function of Y3, Ys,...,Y,,.
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Yooy = min (X ..., )

uestion Write Y(,,) as a function of Y3, Ys,...,Y,,.
(n)

Yen) 2 max (X, ...y )

Problem 13.2. What is the distribution function of the random variable Y(,,)?
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Problem 13.3. Assume that the random sample comes from a density fy . Is the r.v. Y,y continuous?
If so, what is its density g(,)?
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Problem 13.4. What is the distribution function of the random variable Y, ?
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Problem 13.5. Assume that the random sample comes from a density fy . Is the r.v. Y1) continuous?
If so, what is its density g(1)?
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Theorem 13.2. Lt Y;,...,Y,, be independent, identically distributed random variables with the
common cumulative distribution function Fy and the common probability density function fy. Let
Y() denote the kth order statistic and let 9k denote its probability density function. Then,

I (y) = m(f}(y))klfﬂy)(l —Fy(y)"" forally e R.
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