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Abstract: This paper investigates the problem of entropy estimation for the generalized Rayleigh
distribution under progressively type-II censored samples. Based on progressively type-II censored
samples, we first discuss the maximum likelihood estimation and interval estimation of Shannon
entropy for the generalized Rayleigh distribution. Then, we explore the Bayesian estimation problem
of entropy under three types of loss functions: K-loss function, weighted squared error loss function,
and precautionary loss function. Due to the complexity of Bayesian estimation computation, we use
the Lindley approximation and MCMC method for calculating Bayesian estimates. Finally, using a
Monte Carlo statistical simulation, we compare the mean square errors to examine the superiority of
maximum likelihood estimation and Bayesian estimation under different loss functions. An actual
example is provided to verify the feasibility and practicality of various estimations.

Keywords: Bayes estimation; Shannon entropy; loss function; generalized Rayleigh distribution

MSC: 62F10; 62F15

1. Introduction

The Rayleigh distribution has many practical applications in reliability and life testing,
and typically used in physical modeling processes in different fields such as wave heights
in the ocean, sound and light radiation, wireless signals and wind energy, and ultrasound
imaging modeling [1]. It is also used for modeling resistors, networks, crystals, relays, and
capacitors in aircraft radar assemblies with lifetimes of only a few hours. In all of these
applications, it is generally assumed that the lifetime of a particular device depends on
its age. Because generalized models based on lifetime distributions have more intuitive
applicability and attractiveness in the modeling process, Surles and Padgett [2] proposed
the two-parameter Burr Type X distribution, also known as the generalized Rayleigh distri-
bution. They studied the statistical characteristics and some properties of the generalized
Rayleigh distribution, and pointed out that it can be used as a lifetime distribution and to
characterize intensity data. Surles et al. [3] and Al-khedhari et al. [4] discussed parameter
estimation for this distribution using different techniques.

The generalized Rayleigh distribution is essentially a two-parameter Burr Type X dis-
tribution [1], which was first introduced by Surles and Padgett in 2001 [2]. Burr Type X and
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strength, power load, and seismic wave energy, but also provides more accurate data
analysis methods and tools to help us better understand and interpret data in various
practical problems. In addition, the generalized Rayleigh distribution is an extension of the
Rayleigh distribution. Compared with the Rayleigh distribution, the generalized Rayleigh
distribution has more superior performance. It can better fit the data in some practical
problems by introducing additional parameters and variables. The Rayleigh distribution
is usually used to describe amplitude distribution, but in some cases, different types of
data distribution such as amplitude, power, and energy may require more complex models.
Therefore, the generalized Rayleigh distribution has played a role in improving existing
models and providing more accurate and comprehensive descriptions and analysis [8].
Based on ranked set sampling (RSS), Shen et al. [9] compared the performance of RSS with
respect to simple random sampling by observing modified unbiased and modified best
linear unbiased estimators from generalized Rayleigh distribution. They found that the
prementioned estimators based on RSS were significantly more efficient than the ones in
SRS. Shen et al. [10] applied the generalized Rayleigh distribution to real-life scenarios,
using its heavy-tailed property for Reddit ads and breast cancer datasets, and compared it
with other generalized Rayleigh distributions. Rabie et al. [11] studied the lifetime analysis
of devices following the generalized Rayleigh distribution under a type-II mixed censored
scheme, obtaining Bayes estimates and E-Bayes estimates using a squared error loss func-
tion and linear loss function. It can be seen that the generalized Rayleigh distribution not
only helps to expand the scope of application of the Rayleigh distribution and improve
the accuracy and reliability of data analysis, but also provides theoretical support for the
modeling and prediction of practical problems. Therefore, it is meaningful to study the
generalized Rayleigh distribution in this paper.

Let X be a random variable that follows a generalized Rayleigh distribution with
parameters B and o, denoted by GRD(c, B). The probability density function (PDF) and
cumulative distribution function are, respectively, as follows:

-1
f(x|o,B) = Zaﬁzxe*ﬁzxz (1 — e*ﬁzxz)a ,x>0,0, >0, 1)

F(x|o, B) = (1 - efﬁzxz)”, x>0, 0, B>0. 2)

Here, o and f are the shape and scale parameters of the GRD(c, B).
The survival function and hazard function (HF) of GRD(c, ) are, respectively,
as follows: v
r(x|o,B) =1— (1 - e*/gz"z) ,x>0,0, >0,

20B2xe P (1 - e_ﬁz’cz)w1
1-(1- e*ﬁzxz)a

The PDF and HF of the GRD(c, B) are closely related to the parameters ¢ and B.
Ragab and Kundu [12] pointed out that when ¢ = 1, the distribution is a standard Rayleigh
distribution. When o # 1, o serves as the shape parameter of the distribution. When
o > 1/2, the PDF is a decreasing function, and the graph of HF exhibits a bathtub shape.
When ¢ < 1/2, the PDF is a right-skewed unimodal function, and the graph of HF shows
an increasing shape. The image of the PDF and HF of the GRD(c, ) is shown in Figure 1.

This paper considers the estimation problem of the GRD(c, ). In Section 2, the
Shannon entropy of GRD(c, B) is firstly derived and the maximum likelihood(ML) es-
timation and asymptotic confidence interval (ACI) estimation of Shannon entropy are
discussed. Section 3 performs the Bayes estimators (BEs) under the weighted squared error
loss function (WESLF), precautionary loss function (PLF) and K-loss function (KLF), and
numerically calculates these estimators using Lindley’s approximation and the MCMC
method. Section 4 observes the performance of each estimation method using a Monte

h(xlo,B) =

,x>0,0,p>0.
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Carlo simulation. In Section 5, the superiority of the estimation methods used is compared
using real data. Finally, conclusions are given in Section 6.
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Figure 1. Curves of PDF and HF of the GRD(c, ).

2. Preliminary Knowledge
2.1. Shannon Entropy of GRD(c, B)

Shannon entropy is an important concept in information theory used to measure the
uncertainty or randomness of information. It was introduced by Shannon in 1948 and
is considered one of the foundations of information theory. Shannon entropy is defined
as follows:

H(P) == [ f(0)Inf(x)dx ©

where f(x) is the PDF of a continuous random variable X.

In the existing literature, there have been significant advancements in the estimation
of entropy functions for different distributions. Xu and Gui [13] discussed the estimation
problem of entropy for the two-parameter inverse Weibull distribution under an adaptive
Type-II progressive hybrid censoring scheme. Chacko and Asha [14] discussed the entropy
estimation problem for the generalized exponential distribution based on record values.
Shrahili et al. [15] discussed the estimation of logarithmic logistic distribution entropy
under asymptotic testing. Wang and Gui [16] used the ML estimation and Bayesian es-
timation methods to obtain an estimate of the entropy of the two-parameter Burr type
distribution under progressively censoring data. Al-Babtain et al. [17] analyzed the estima-
tion of entropy for the Kumaraswamy distribution using ML estimation. Bantan et al. [18]
discussed the estimation of entropy for the inverse Lomax distribution under multiple
censoring data. Shi et al. [19] discussed the estimation of entropy for the generalized Bilal
distribution under adaptive Type-II hybrid censored data and obtained ML estimates of
entropy and parameters using Newton’s iteration method. Liu and Gui [20] discussed the
estimation problem of entropy for the two-parameter Lomax distribution under generalized
asymptotic hybrid censored data. They estimated entropy by deriving the ML estimation of
unknown parameters and analyzed BEs under different loss functions, obtaining Bayesian
estimates using the Lindley approximation method and MCMC method.

Theorem 1. Let X be a random variable whose PDF is GRD(c, B) in Equation (1). Then, the
Shannon entropy of the GRD (0, B) is

1y :
- , @ (r-1), ATO-TOn [,B(lJrz)
H(f) = —In20p UEO( ; ) (—1) o @

Nl

+Holo+1) —p(1)] — L +1.

o
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here, ¢(.) represents the digamma function, and T (.) represents the gamma function.
Proof. See Appendix A. [J

2.2. Maximum Likelihood Estimation

At present, most of the research on the Rayleigh distribution is based on the analysis of
sample data under complete or censored data. However, because there are some irresistible
factors in the process of the test, such as time factors, test funds, etc., we chose to use
the censored test method for the life test. The commonly used censored life tests include
timed (Type-I) censored tests and fixed number (Type-II) censored tests [21]. Due to the
fact that the timed and fixed number censored tests terminate the test after reaching the
censored time and a certain sample size, and do not remove any products, it is easy to
cause certain errors in the conclusions obtained from the test in both cases [3]. Therefore,
the gradually censoring test is applicable. Generally, there are progressive Type-I censored
(PC-I) tests and progressive Type-II censored (PC-II) tests, both of which are censored
test methods that can be terminated in advance, thereby saving test costs and time [22].
This paper discusses the estimation of the entropy of the GRD(c, 8) under the Type-II
censoring test. The advantage of the stepwise Type-II consored test is that it can remove
some of the products that have not failed during different specified testing stages to analyze
the performance of the products. Using this test method can flexibly adjust the sample
size and consored time, more effectively utilize time and resources, and thus improve the
efficiency of data collection. From a practical perspective, compared to the traditional
Type-II censored scheme, this censored scheme can determine the sample size based on
the actual needs and currently available resources. By gradually increasing the sample
size, resources are maximized while ensuring product quality, avoiding resource waste
while ensuring the accuracy of the obtained data. At the same time, the censored plan can
also set the censored time according to the actual situation. By gradually increasing the
censored time, it can save time to the maximum extent while ensuring product quality,
thereby avoiding time consumption and improving the reliability of data analysis.

Assuming a life test is conducted on n products, each time a failed product is observed,
a certain number of products are randomly removed from the remaining non-failed prod-
ucts [23]. That is to say, when the failure time of the first product is observed to be X1.,;.,,
P; products are removed from the remaining n — 1 non-failed products, and n — 1 — P;
products remain to be observed. When the expiration time of the second product is ob-
served to be Xp.;.y, P2 products are removed from the remaining non-expired products,
leaving n — 2 — P; — P, products; continuing this way, when the failure time of the m-th
product is observed to be X, the experiment is stopped and P, products are removed,
Pm:n—m—Pl—P2—...— m—1-

Let (X1.mn, Xoumens - - - » Xmemen ) be the m PC-II samples observed from n total test sam-
ples, and each Xj.,,., (0<i < m) follows the GRD(c, B) defined by Equation (1). According
to the literature [24], based on the PC-II sample, the likelihood function (LF) can be defined

as follows:
m

L(U/,B|X*) = qnf(xi:m:n)[l - F(xi:m:n)]Pi/ )

i=1

m—1

where g = n(n — P, —1)(n—P — P)... (n - Y (P+ 1)), and Xj.,., represents the
i=1

observation values of the Xj.;,,., sample. For convenience, we briefly write x;.,,., as x;, and

x* = (x1,X2,...,Xp). Substituting Equations (1) and (2) into Equation (5), we can obtain
& P
L plx") = 2" B [ (i1 — ) (1 = )", ©
i=1

where u(g,x) =1— e P,
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The corresponding log-LF is
I(oc,B) =InL(c,p|x*)
m m
=mIn2+minoc+2mInp+Ing+ ¥ Inx; + ¥ In(1 — ;) @
i=1 i=1
m m
-I—(U'— 1) Z lnui + Z Pi 11’1(1 - Ml'(r).
i=1 i=1
The likelihood equations are as follows:
Tl u:
9w, p) —+Zm%—ZBmmﬂzq ®)

oo

dl(o, 2 i mox2 (1 — -1 Pix;2(1 — -1
(57‘8:8) :Fm_zﬁzgxlz_*—zﬁlzzl[x ( Zi)((r )_U X g_utl )1/[ ]:O (9)

By solving Equations (8) and (9), ¢ and B can be obtained. It should be noted that
the ML estimators of these equations cannot be analytically determined, so we need to
use numerical calculation methods to calculate o and 5. Now, we introduce the following
algorithm to solve the ML estimators of o and f, the steps of which are given as follows:
(i) Determine the LF and take the logarithm to obtain the log-LF.

(if) Calculate the first derivative and the second derivative of the log-LF.

(iii) Initialize parameter values, usually using sample mean or other empirical values as
initial values.

(iv) Calculate the first and second derivatives using the current parameter values.

(v) Update the parameter values using Newton'’s iterative formula:

N0
O=0 ey

where 0 represents the new parameter values and  represents the initial parameter values.

(vi) Repeat steps (iv) and (v) until the parameter values converge or reach the preset
number of iterations.
(vii) The final parameter values obtained are the ML estimates.

Due to the invariance of ML estimation, the parameter estimates obtained through
iteration are not significantly different. Therefore, we can use the estimated value &, j
instead of ¢, 8 in Equations (8) and (9). Then, we can obtain the ML estimators of Shannon
entropy, which are expressed as

17 A 1
R o -1 AT-T()In [,3(14-1)2]
) ~in2op 0120< i ) = T (10)

+@+1)— (1)) -+ 1.

In addition to ML estimation, which is a non-Bayesian method to estimate parameters,
there is also a non-Bayesian generalized reasoning method to estimate parameters. This
method can perform efficient calculations on large-scale data, especially for big data analysis
and machine learning tasks. See [25] for details.

2.3. Asymptotic Confidence Interval of Shannon Entropy

To obtain the ACI of Shannon entropy, we can use the Delta method [26] to derive.
According to the Delta method, we need to centralize and standardize the estimators of
Shannon entropy to obtain a new random variable. Next is the step of finding the ACI of
information entropy:
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Firstly, the Fisher information matrix is

78218(02,;3) 73261(3235)
A A [ox
1) =\ _2icp _eiwp) / (1)
d00dp 0p? o=0,p=p
where ,
Plo,p) _ m & u(nu)
o) - el
821((7,,3) i xiZ(l —u;) UL xizui”’l(l —u)(clnu; —u;” +1)
SLP) gy AR pBY p, )
doap 'Bi; u; ﬁi; ! (1- Mi”)z
azl(U,ﬁ) — mn X,‘z(l—ui) 2 m xi4(1_ui)
2 ——*2—22961 20 -1y =7 —4p(c -1 L 2
% P 171 i=1 M i=1 M
+4,320' Z P 4(1—u;)u? Z(Uui;u;’ﬂﬂrl)
()
o—1
—2(72 P l1 u]i)u] )
i=1
821(0 B) d '2(1 20— 1(1—ui)((71nui—ul~‘7—|-1)

, _ Xi . Xi“Uj
0Bdr =2p), u; ZﬁZP

i (1-u)?

Thus, the inverse I~!(c, B) of Fisher’s information moment I(c, B) is obtained.

LetK = (alggfx) , a%g{) ) . Due to the presence of combinatorial numbers in Equation (4),

it is very complex to derive. Therefore, for convenience, we use the following equivalent
form of Equation (4):

H(f) = —In20p? —2(7/52/ (1—u)u’ xInxdx + [p(c +1) — ¢(1)] — % +1,
0
where u = 1 — e %, Hence, we can obtain
oH(f) _ 1 2 [¥ o—1 2 [¥ o—1 1
oy __E_Zﬁ/o (1—u)u xlnxdx—Zo*ﬁ/O (1—u)u xlnulnxdx+go/(a+1)+02,
Mgg) :4(7ﬁ3/ (cu—o+1)(1—u)u’2 3lnxdx———4(7,8/ u" Ly In xdx.
0

Then, the variance of entropy is

Var(A(f)) = KsI (0, )KT

where KT represents the transposition of K. Thus, the 100(1 — a)% ACI of Shannon entropy is

A

H(f) = Taj2y/ Var (H(f)), H(f) + Tuj2y/ Var (H(f)), (12)
where T, /; is the upper quantile of the standard normal distribution.

3. Bayes Estimation

Bayesian estimation is a statistical method used to estimate unknown parameters
given a prior probability distribution and observation data. It is derived from Bayes’
theorem. The development of Bayesian estimation can be traced back to the 18th century,
but due to insufficient computer technology and data collection capabilities during that era,
Bayesian estimation was not widely used. With the continuous development of computer
technology, Bayesian estimation began to receive widespread attention from scholars in
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the late 20th century and developed rapidly. Nowadays, Bayesian estimation is widely
applied in fields such as machine learning, statistics, and data mining. Variational Bayes
is a type of technique used for approximating complex integrals in the fields of Bayesian
estimation and machine learning. Currently, Bayesian inference methods such as variational
Bayes are also widely used, as detailed in [27,28]. Due to the excellent performance of
Bayesian estimation, a large number of scholars currently use Bayesian estimation methods
to estimate parameters and correlation functions.

In Bayesian estimation, we need to introduce a loss function to measure the risks
brought by different decisions [29,30]. This paper studies the Bayesian estimation of
Shannon entropy under the WSELF, PLF, and KLE.

3.1. Prior and Posterior Distributions

In this paper, we only consider an informative prior. The principle of selecting an
informative prior is to estimate parameters through previous knowledge or experience
combined with observation data. This previous knowledge or experience can be derived
from the truth summarized by previous explorations or related historical data. An infor-
mative prior can help us improve the shortcomings of the data and obtain more accurate
parameter estimates. When addressing considerations related to previous introductions,
sensitivity analysis, or robustness, we need to consider selecting informative priors that
are obtained while ensuring the reliability and accuracy of prior knowledge, which can
be obtained through reading a large amount of research from the literature or conducting
field visits and investigations; secondly, different prior distributions should be selected
based on the essence of the problem, and prior knowledge should be applied to them; after
selecting an informative prior, prior sensitivity analysis can be conducted to evaluate the
impact of the prior on the results, and adjustments can be made appropriately based on the
differences in results to optimize prior selection; and finally, a prior robustness analysis
is also needed to evaluate some outlier in the data and make appropriate adjustments ac-
cording to the difference in results to optimize prior selection so as to improve the accuracy
and reliability of the analysis data. Assume that ¢ and j3 are independent and follow the
gamma distribution I'(a1, b1) and I'(ay, by), respectively; that is, the PDFs of ¢ and f are

A
i (oar, by) = ——0™ e 41 >0, by > 0,

[(a1)

by 1
7T2(,3|112,b2) = F(zaz)‘Buz 16 b2ﬁ,‘ a, >0, bp > 0.

Then, the joint prior distribution of ¢ and B is

by by
o p) = r(;l)FZ(QZ)

Ualflﬁazflefhlaszﬁ'

According to the Bayesian theorem, the joint posterior density of o and S is:

Jo fo (o, /5 Ek (U/ﬁ)dffdﬁ
Next, we analyze the BEs of entropy under the following three loss functions.
(i) WSELF [31]:

(o, plx%) =

_ (A -H)

Then, the BE under the WSELF is

-1

A1, = [E(H () (/ / HY(f)n (o, Blx* )d(fdﬁ) .4
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(i) PLF [32]:

(A() ~ H()®

Le(H(F)BU) = 5

Then, the BE under the PLF is

Flip = VEH(f)Ix) = J | [ oo, plv aodp. (1)

oo~ (B - 5B’

(i) KLF [33]:

Then, the BE under KLF is
o [EEHOR) (S ffﬁ\x )dodp |
H(f)LKB - E(H—l(f)|x) - (foofoo o'lﬁlx* dU’dﬁ) . (16)

where Ly, Lp, Lx represent the WSELF, PLF and KLF, respectively; H(f L’ Acf ) Lps’
A(f) L Tepresent the BEs of entropy for the WSELF, PLF, and KLF, respectively; E(H(f)|x)

represents the posterior expectation of H(f); E(H !(f)|x) represents the posterior ex-
pectation of H™!; and E(H?(f)|x) represents the posterior expectation of H2. In order
to calculate the Bayesian estimates in Equations (14)—(16), we need to obtain E(H(f)|x),
E(H7Y(f)|x), and E(H?(f)|x). Since the BEs under the above three loss functions are in
the form of two integral ratios, which are more complex to calculate, we choose Lindley’s
approximation to obtain the Bayesian estimates of entropy under the loss function.

3.2. Lindley’s Approximation
Referring to Lindley’s approximation [34], we provide the definition of I(x*):

fO fO P(c,B)+1(0,B|x*) d(Td,B
fO f0°° Pa/S +I(o,B|x*) d(Td,B

I(x") = E[U(c, p)|x"] = (17)

Among them, U(c, B) is the function of o and B; P(c, B) is the logarithmic joint prior
distribution of o and B, i.e., P(c, B) = In (o, B); and I(c, B|x*) is the log-LF in Equation (7).
If the sample is large enough, Equation (17) can be further reduced to

I(x*) =U(0,B) + 5[(Uso + 20 Lr) trr + (Ups + 2UpPs ) tgs
+(Uyp + 2UsPg) o + (Ugp + 205 Pg) 5]
+3[(Ustor + Uptop) (loootor + lopotop + lpootpe + Ippotsp)
+(Ustpo + Uptpp) (pooToo + loppTop + IppTpo + Ippptap)].
here, & and B are the ML estimates of o and . Uy, is the second derivative of o ip U(o, B),
Uy is the first derivative of o in U (o, B), Py is the first derivative of ¢ in P(c, B), lyoe is the

third derivative of ¢ in I(c, B|x*), and so on.
Furthermore, we have
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' 11— ) (oInu; — uf +1)
i1 W i1 (1- uf’)z

m oo mo 0 (Inw)? (14 ul
T|vzﬁzzﬂ—zpil( S,

S =5 (171/1?)3

(v, B) A x2(1— wp)ud Inw (0 Inu; — 2uf + oul Inu; + 2)
b7 = Jropoc [ppoe = 2L P,

=1 (u? — 1)y, ’

i _ 9lo,B)
lppr = aﬁgaa

mo2(1—y 5 Mo (1—y; me 201 (1—y;
oo =20 AP L 2 R
=

i i=1 17”?

+4 S P X 1 uz)u (aui—ﬁ+1)
i—1 (1—‘”) P El (r-1)*

_’_4‘320_2 P, xt(1- ul)[(2(714‘;7lnui)(1(—Lf,-)—1)(;1u‘;7—ﬁui—2u12‘?_1)lnui},
ui —

A xf(1—u;) 23 A &Exf(1—u;) (2—uy)
lepp = =055 |p=po=o = /33 —12B(6 - )1§1?+8ﬁ3(0_1)«2 e

+4Bf7§ Pix?(lfu,-)uf [au, o+1) (21 1Y ) )ul”]
i=1 (1 uj )

716,3A25' g P x?(lfui)u‘;f’Z[(fru,vf?rfufﬂ)(ﬁhuifﬁfu,'JrZ)ui’lf(lfu,-)(17u?*1)]
i=1 (u;-’—l)z

2 227—3 51—y
+32‘BZO'ZZ P, 1(1 u;)“u; i [cm:,5 o—u; +1]
i=1 (”5’7—1)

-1
where 7(i,j) represents the (i, j)th element of [— azalég/f )] ,i,j = 1,2. Using the above
expression, the BEs of entropy in Equations (14)-(16) can be specifically expressed as follows
(i) BE under WSELE

In this case,

Uy (o, B)

_1(f)[—1n20ﬁ2—20ﬁ2/000(1 u)u“—lxlnxdx+[¢(a+1)—¢(1)}—(17+1} ,

Uypy = _H*Z(f) {_(17 4 % +¢'(c+1) —2[52/000 (1 —u)u”*1(1 +Jlnu)xlnxdx],

2
Uper =2H73(f) {—% + % +¢'(c+1)—2p% [ (1 —u)u” 1(1+0ln u)xlnxdx}
1

—H*Z(f) [ﬁ Y X ((7-|- 1) Zﬁzfooo (1 — u)u”il(Z + (flnu)xlnulnxdx},

Upp = —H 2(f) [—z —4(7,8/000 (1- u)u"‘lxlnxdx+4aﬁ3/ooo (cu—o+1)(1—u)u’? 31r1xdx}
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Uypp= 2H*3(f)[—% —40B ;" (1 —u)u" 'xInxdx + 40 [ (cu — o +1)(1 — u)u”2x3 In xdx]?
+H‘2(f){§ — 40 [5° (1 — w)u"xInxdx + 200 B% [ (ou — o + 1) (1 — u)u’ x> In xdx
+80B* [ lo(1 —u) — (ou — o+ 1) (ou — 0 — u+2)u"](1 — u)u’2x° Inxdx},
Upep = 2H—3(f)[—% —40B ;" (1 —u)u" xInxdx + 40 [;° (ou — 0 +1)(1 — u)u”2x% In xdx]
X[—24+ L+ ¢ (0+1) 2B [57 (1 — w)u” ' (1+ o lnu)x In xdx]
-2 f){—4ﬁf0°° (1—uw)u’ (1 +olnu)xInxdx
+4B% " (1 —u)u”2[(1+olnu)(ou — o +1) — (1 — u)] Inxdx } = Uyp,-
Therefore,
E(H'(f)|x) = Uu(8,B) + 3[(Uwoo + 2Uwo Po) oo + (Uwpe +2UwpPo) tps
+(Uwaﬁ + Zawapﬁ)foﬁ + (awﬁﬁ + Zawﬁpﬁ)fﬁﬁ]
+% [(awafmr + awﬁfaﬁ) (iaaofmr + iaﬁafaﬁ + iﬁaafﬁ(r + iﬁﬁa'i—ﬁﬁ)
+(Uuo o + Uup o) (lpoo oo + LoppTop + IpopTpo + IoppTps)]-

Then, from the expression H(f); = [E(H '(f)|x)] ! We can obtain the BE under
the WSELFE.

(ii) BE under PLE

In this case,

<) 2
Uy(o,B) = H%(f) = |- In20p? — 2(7,32/0 (1 —w)u” xInxdx + [p(c+1) — ¢p(1)] — (17 + 1} ,

Upe = 2H(f) [—(17+;2+¢’(0+ 1)—2,82/0Oo (1—u)u”_1(1+01nu)xlnxdx],
Upoo :2[—}74—%—1—(])’(0—}-1 —28 [, (1 u’- 1(1—Hrlnu)xlnxdx}
+2H(f) [02 - % +¢"(c+1)—2p%[5° (1 —u)u"‘l(Z+Ulnu)xlnulnxdx},

Upp = 2H(f) {—2—405/000 (1—u)u"*lxlnxalx—i—4¢7‘133/0(>o (cu—o+1)(1 —u)u’2 3lnxdx]

2
Uppp =2 {—% —40B ;" (1 —w)u"'xInxdx 4+ 40 [;° (cu — o +1)(1 — u)u”2x%In xdx]
+2H(f>{é — 40 [;° (1 — w)u" xInxdx + 2008 [;° (ou — o + 1) (1 — u)u’2x3 In xdx
+80B4 [ [o(1—u) — (ou — o+ 1) (ou — 0 — u+2)u" (1 — u)u”2x° Inxdx},
Uprpg =2 [—B — 40[3fo°° (1 —u)u” txInxdx + 4(7/33fO°° (cu—o+1)(1—u)u"2x3In xdx]

X [_% + % +¢' (0 +1) —2B% [ (1 —u)u”1(1 +Ulnu)xlnxdx}
+2H(f){—4B [y (1 —u)u"1(1+ olnu)xInxdx
+4B° [° P (1 = uu (1 +onu)(ou — o +1) —o(1 —u)]Inxdx} = Upp,.
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Therefore,
E(P(PR) = Up(@:B) + 3(re + 200 P oo+ (o + 200,62 50
+(Upop + 2UpoPp) Top + (Uppp + 2UppPp) Tl
+3 [(ﬁpaﬁm + Uyptsp) (faoafaa + lopotap + lpootpe + iﬁﬁﬁﬁﬁ)
+(Upotpo + Upp ) (Tpootao + loppton + Tpoptpe + lopptos ) |

Then, from the expression H(f )iy = VE(H?(f)|x), we can obtain the BE under
the PLE.
(iii) BE under KLF.

In this case, we first let

Up(o, B) = )

—In20B% —20B% [, (1 —u)u" IxInxdx + [p(c +1) — p(1)] — L +1
{— In20p2 — 202 [;° (1 — w)u xInxdx + [p(c +1) —p(1)] — L + 1} -

o

Uy(c, B) =

It can be seen from (i) that

E(HY(f)|x) = Uu(0,B) + 3 (Do + 20woPo) o0 + (Uuopo + 20pPe) o
+(Urgop + 20o Py ) T + (Ui + 20p Pp) Tg]
+3 [ (Caotoo + Uupop) (Tovotor + lopoTop + Ipootpo + Ippotpp )
+ (Uwo B + Urappp) (Tpoo oo + loppTop + Ipoptao + Ipsptap) |-

So, next, we need to find E(H(f)|x):

U(c,B) = H(f) = —In20p% — 20[%2/000 (1—w)u” *xInxdx + [p(c +1) — p(1)] — (17 +1,

1 1 o0
U, = - + =3 +¢'(c+1) —2,[32/0 (1—u)u’ 11+ olnu)xIn xdx,
Upo= = =2 Lo 41)—282 [ (1— w12+ olnu)xInunxd
w= 3" ¢ (c+1)—2B A 1—wu’ 2+ ocnu)xInulnxdx,
Up = —z — 40[3/ (1- u)u"flxlnxdx +40ﬁ3/ (cu—oc+1)(1- u)u"fzx?’ In xdx,
0 0

Ugg = é — 4Uf0°° (1 —w)u"xInxdx + 20(7,82wa (cu—o+1)(1 — u)u’2x3In xdx
+80B* [ [o(1 —u) — (ou — o+ 1)(ou — 0 —u+2)u"](1 — u)u"2x° Inxdx,

Uppg = _4ﬁf0°° (1—uw)u’'(1+olnu)xInxdx
+4B°% ;" 3 (1 — u)u”2[(1 + o lnu)(ou — o +1) — (1 — u)] Inxdx = Up,.
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Therefore,
E(H(f)|x) =U(0,B) + 3[(Uso + 2UsPy) oo + (Upe + 2UgPy ) 5,
+(Uyp + 20, Pg) top + (Upp + 2Up Lg) 5]
+3 [ (Qotor + Uptop) (Tovotoo + lopoop + Ipootpo + Inpotep)

+(Ustgy + Uptpp) (iﬁwfw +lopptop + Lpoptpe + iﬁﬁﬁfﬁﬁ)] .

Then, from the expression H(f), . = #%’ we can obtain the BE under KLF.

3.3. MCMC Method for Mixed Gibbs Sampling

In addition to using Lindley’s approximation method to calculate Bayesian estimates,
we can also use the MCMC method to calculate Bayesian estimates. We know that calculat-
ing Bayesian estimates generally boils down to a posterior distribution 77(x). The integral
calculation is often complex and inconvenient, so using the MCMC method can effectively
solve such problems. The essence of the MCMC method is to establish a stationary distribu-
tion of 77(x) to generate a posterior distribution through the Markov chain of 77(x) based
on the generated samples; then, a further statistical inference can be made. Nowadays, the
MCMC method is widely used in practice, playing an important role in the processing of
statistical signals and various model estimates. For details, please refer to [35-37]. The
commonly used MCMC methods include Metropolis-Hastings (M-H) sampling and Gibbs
sampling. M-H sampling is suitable for low-dimensional posterior distribution sampling,
while Gibbs sampling is suitable for high-dimensional and non-standard posterior distribu-
tion sampling. This article introduces the mixed Gibbs sampling method, which combines
Gibbs sampling with M-H sampling. In some Gibbs sampling steps, the M-H algorithm is
used to extract random numbers, making sampling easier. According to Equation (13), the
joint posterior distribution of parameters is

m _ P
(o, Blx*) oc gt gaatam=le—bio T xie P (1 - e_ﬁlez)ff ' {1 — (1 — e_ﬁle;>a] )
i=1
So, the posterior distributions (i.e., fully conditional distributions) of o, B are:

(ol B) Uﬂ1+m_1e—hlalm—[ e (1 _ e—ﬁzxiz)ofl [1 B (1 B e—ﬁzxiz)a} Pi, a8)
i1

7(Blx*, o) o 0.a2+2m—1e—bzﬂﬁ xie_ﬁzxg (1 _ e—ﬁZx,Z)tffl [1 B (1 _ e_&x?)”} Pi’ (19)

i=1

As can be seen from Equations (18) and (19), the posterior distribution of ¢,  is non-
standard, so we use mixed Gibbs sampling to obtain samples of parameters. Here are the
steps for Gibbs sampling:

(1) Using the M-H algorithm to extract ¢*1) samples from 7t ( olx*, ,B(i)) .

The recommended distribution g(c”) of select ¢ is normal distribution N (0%, 43 ), 0y is
the current state, and p2 for ¢ is the variance.
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(i)  Extract samples ¢’ from N ((Tk, yg) When ¢’ < 0, resample. Next, calculate the
acceptance probability:

1 n(a’|x*,,3(i)) }

/ _ .
Pl o) = mm{ (el B0
/ /1P

X o -1 } o ‘
(U/)”l‘*'”’—lg*bl”/ ﬁ (17[(’%(’))2"1‘2) {1(13(50))2*1‘2) }
i=1
. o—1 . o1 b
0;?1+"1713’b1‘7kﬁ <1—e’</5(1))zxiz> k |:1_<1—€7(ﬁ(1))2x[2> k} |
i=1

o', M < plog, o)
0, A > ploy, o)

= min< 1,

(ii) Extractsample A from uniformly distributed U (0, 1), set 03,1 = {
(iii) Letk=k+ 1, and return to step (i).
(2) Using the M-H algorithm to extract 8(*1) samples from 7t ( Blx*, O'(i+1)> .
The recommended distribution g(p’) of select B is normal distribution N ( Bk y%) , Bk
is the current state, and ”/23 for f is the variance.

(i)  Extract samples B’ from N (,Bk, y%) When B’ < 0, resample. Next, calculate the
acceptance probability:

7.[( /5/ |x*,a(i+1) )

P(Bup) = min{L n(ﬁkx(,(,m)}
m (i+1)

g2t 2 1 (i+1)7 Fi
(ﬁ/)a1+2n1719’b25/e ) izlxl [ (1—6705/)2)‘12)0 [1—(1—e(ﬁ/)2x12>‘r }
i=1

= min{ 1,

(i+1) p;

m :
N —B2y 22 o -1 o(i+1)
g RET (1) (o)

i=1

(i) Extract sample A, from uniformly distributed U(0,1), and set
ﬁk—&-l = {:Blf/\z < P(ﬁk:ﬂl/)
Br, A2 > p(Br, B')

(iii) Letk =k + 1, and return to step (i).

4. Monte Carlo Simulation

The Monte Carlo method is a calculation method based on random numbers which is
commonly used to solve complex problems. Its basic idea is to simulate the experimental
process through random sampling to obtain approximate solutions. The core of the Monte
Carlo method is the generation of random numbers which may follow a certain distribution.
Through a large number of random sampling, approximate solutions can be obtained,
and the accuracy of the approximate solutions will gradually improve with the increase
in sampling times. In the following section, we will use this method to compare the
performance of different estimates.

(1) First, set the PC-II schemes (See Table 1).
(2) According to the set PC-II scheme, the PC-II data can be obtained through the follow-
ing algorithm (Algorithm 1):

Table 1. Censoring schemes.

Scheme

a P1:P2:...: milzo,Pm:n—m
P1:P2:P3:...:Pm:1
C Plzn—m,P2:~~~:Pm,1:0




Axioms 2023, 12,776 14 of 21

Algorithm 1. Generating PC-II data under GRD(c, B)

1. Generate m observations G;(1 < i < m) that follow a (0,1) uniform distribution.
Y(i+ ¥ P
2. Assign corresponding values to different censored schemes, and set H; = G, """
3.Generate Z; =1 —H,,H;;—1 - - - Hy—j11(i = 1,2,- - - ,m) through H;.
1

4. Given the initial parameters o, 8, set x; = F~1(Z;) = %[ln(l - Zi‘l’ )] * then, x; is the asymptotic Type-II censored data.

5. Calculate the ML estimates of ¢, f using Equations (8) and (9), and calculate the ML estimates of entropy H(f) and ACI using
Equation (12).

6. Set the superparameters a1 = 1,b; = 1,4, = 1, b, = 1. For different loss functions, use Lindley’s approximation method to
calculate the exact value of the entropy of Equations (14)—(16)

7. Repeat steps 1 to 6 a total of 1000 times, and calculate the ML estimates, MSE, coverage probability (CV), and variance; the
calculation results are shown in the table below.

We set 0 = 2, B = 1, and the superparameters under the gamma prior a; = 1,
b1 =1, ay =1, bp = 1. The ML estimates and Bayesian estimates of different censoring
schemes (CSs) under the GRD(c, B), and their corresponding MSEs (in parentheses), are
given in Table 2.

Table 2. The ML estimates and Bayesian estimates of different censoring schemes (CSs) under the
GRD(r, B) and their corresponding MSEs (in parentheses).

MLE Lindley MCMC

n m CS MML Mw Mp MK Mw Mp MK
a 0.4103 (0.0951) 0.3930 (0.0977) 0.4568 (0.0665) 0.3173 (0.1125) 0.7545 (0.0498) 0.8294 (0.0749) 0.7788 (0.0749)
10 b 0.4354 (0.0721) 0.4144 (0.0753) 0.4698 (0.0514) 0.3252 (0.0923) 0.6278 (0.0052) 0.7333 (0.0315) 0.6621 (0.0113)
¢ 0.4868 (0.0503) 0.4599 (0.0548) 0.5141 (0.0296) 0.3651 (0.0799) 0.7792 (0.0500) 0.8092 (0.0643) 0.7891 (0.0544)
a 0.4825 (0.0466) 0.4688 (0.0490) 0.4999 (0.0419) 0.3603 (0.0804) 0.6821 (0.0160) 0.7243 (0.0284) 0.6961 (0.0197)
30 15 b 0.4876 (0.0414) 0.4726 (0.0439) 0.5054 (0.0380) 0.3640 (0.0744) 0.6216 (0.0043) 0.6441 (0.0078) 0.6291 (0.0054)
c 0.5043 (0.0325) 0.4852 (0.0350) 0.5205 (0.0292) 0.3729 (0.0635) 0.6807 (0.0156) 0.7122 (0.0245) 0.6914 (0.0184)
a 0.5044 (0.0290) 0.4926 (0.0305) 0.5159 (0.0278) 0.3739 (0.0609) 0.6649 (0.0119) 0.6827 (0.0161) 0.6708 (0.0132)
20 b 0.5100 (0.0313) 0.4987 (0.0327) 0.5214 (0.0298) 0.3783 (0.0623) 0.5896 (0.0011) 0.6142 (0.0034) 0.5976 (0.0018)
c 0.5083 (0.0243) 0.4946 (0.0256) 0.5207 (0.0234) 0.3737 (0.0545) 0.5670 (0.0002) 0.6121 (0.0032) 0.5841 (0.0008)
a 0.4130 (0.1044) 0.3955 (0.1702) 0.4631 (0.0757) 0.3289 (0.1196) 0.6840 (0.0165) 0.7163 (0.0258) 0.6949 (0.0194)
10 b 0.4483 (0.0722) 0.4267 (0.0751) 0.4866 (0.0533) 0.3413 (0.0971) 0.7307 (0.0306) 0.7932 (0.0564) 0.7524 (0.0387)
c 0.4870 (0.0452) 0.4590 (0.0495) 0.5121 (0.0330) 0.3614 (0.0739) 0.6416 (0.0074) 0.6936 (0.0190) 0.6593 (0.0107)
a 0.4702 (0.0565) 0.4574 (0.0583) 0.4910 (0.0495) 0.3533 (0.0881) 0.6292 (0.0054) 0.6587 (0.0106) 0.6391 (0.0069)
40 15 b 0.4842 (0.0413) 0.4693 (0.0435) 0.5015 (0.0376) 0.3597 (0.0743) 0.6748 (0.0142) 0.6919 (0.0186) 0.6807 (0.0156)
c 0.5060 (0.0328) 0.4873 (0.0351) 0.5223 (0.0303) 0.3731 (0.0633) 0.5874 (0.0010) 0.6208 (0.0042) 0.5984 (0.0018)
a 0.4934 (0.0332) 0.4829 (0.0346) 0.5049 (0.0315) 0.3645 (0.0658) 0.6097 (0.0030) 0.6329 (0.0060) 0.6174 (0.0038)
20 b 0.5077 (0.0313) 0.4964 (0.0330) 0.5193 (0.0299) 0.3759 (0.0662) 0.6580 (0.0105) 0.6880 (0.0175) 0.6680 (0.0126)
[ 0.5201 (0.0249) 0.5066 (0.0264) 0.5324 (0.0234) 0.3861 (0.0557) 0.5681 (0.0002) 0.5948 (0.0015) 0.5772 (0.0005)
a 0.4728 (0.0611) 0.4610 (0.0630) 0.4926 (0.0542) 0.3562 (0.0931) 0.6316 (0.0058) 0.6636 (0.0116) 0.6422 (0.0075)
15 b 0.4860 (0.0470) 0.4709 (0.0494) 0.5042 (0.0403) 0.3629 (0.0782) 0.6450 (0.0080) 0.6739 (0.0140) 0.6543 (0.0097)
c 0.5160 (0.0257) 0.4975 (0.0277) 0.5319 (0.0241) 0.3840 (0.0565) 0.6145 (0.0035) 0.6757 (0.0144) 0.6341 (0.0061)
a  0.4929 (0.0391) 0.4832 (0.0403) 0.5056 (0.0372) 0.3687 (0.0707) 0.6039 (0.0023) 0.6260 (0.0049) 0.6112 (0.0031)
50 20 b 0.5058 (0.0316) 0.4946 (0.0330) 0.5176 (0.0296) 0.3752 (0.0634) 0.6432 (0.0077) 0.6528 (0.0094) 0.6465 (0.0082)
c 0.5205 (0.0217) 0.5069 (0.0232) 0.5329 (0.0200) 0.3865 (0.0515) 0.6048 (0.0024) 0.6559 (0.0100) 0.6215 (0.0043)
a 0.5222 (0.0209) 0.5147 (0.0216) 0.5294 (0.0203) 0.3884 (0.0527) 0.5792 (0.0006) 0.5921 (0.0013) 0.5836 (0.0008)
30 b 0.5236 (0.0175) 0.5162 (0.0180) 0.5310 (0.0172) 0.3876 (0.0456) 0.5778 (0.0005) 0.5910 (0.0012) 0.5822 (0.0007)
c 0.5265 (0.0168) 0.5174 (0.0176) 0.5346 (0.0164) 0.3891 (0.0464) 0.5769 (0.0004) 0.5909 (0.0011) 0.5816 (0.0006)

Based on the above tables, the following conclusions can be drawn for these
research results:

(1)  For Shannon entropy, Bayesian estimation performs better overall than ML estimation.

(2) In Bayesian estimation, the overall performance of the MCMC method is superior to
Lindley’s approximation method.

(3) When the number of observed faults is fixed, MSE shows an upward trend as the
sample size increases; when the sample size is fixed, MSE shows a decreasing trend
as the number of observed faults increases.
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(4) InLindley’s approximation, the Bayesian estimate under PLF is superior to the other
two loss functions; in MCMC sampling, the performance of Bayesian estimates under
WSELF and KLF is similar, both of which are better than those under PLF.

(5) As shown in Table 3, the coverage probability at that time tended to be more at a
confidence level.

Table 3. Lower 100 (1 — x)% coverage and variance with different «.

n m CS a=0.1 « =0.05 V(H(f))
a 0.7480 0.7160 0.0219

10 b 0.8240 0.7480 0.0095

c 0.9110 0.8750 0.0149

a 0.8110 0.7650 0.0063

30 15 b 0.8560 0.7950 0.0076
c 0.9170 0.8590 0.0135

a 0.8570 0.7960 0.0064

20 b 0.8880 0.8090 0.0069

c 0.8940 0.8740 0.0089

a 0.7290 0.6970 0.0090

10 b 0.8220 0.7510 0.0219

c 0.9230 0.8820 0.0112

a 0.7930 0.7240 0.0069

40 15 b 0.8420 0.7700 0.0087
c 0.9100 0.8770 0.0171

a 0.8390 0.7690 0.0044

20 b 0.8310 0.8270 0.0037

c 0.9190 0.8780 0.0070

a 0.7620 0.7160 0.0030

15 b 0.8510 0.8020 0.0107

c 0.9410 0.8880 0.0099

a 0.8060 0.7530 0.0040

50 20 b 0.8590 0.8120 0.0055
c 0.9200 0.8950 0.0061

a 0.8520 0.7810 0.0050

30 b 0.8720 0.8300 0.0028

c 0.9270 0.8810 0.0052

5. Real Data Analysis

In this section, we consider using a real-world dataset to demonstrate the feasibility
of the estimation method. Raqgab [38] mentioned a set of data, which represents the total
annual rainfall of Los Angeles in the past 25 years from 1985 to 2009. By analyzing the
scaled TTT, the GRD(c, ) model can provide a reasonable fit for this set of data. This
article provides the following dataset: 12.82, 17.86, 7.66, 12.48, 8.08, 7.35, 11.99, 21.00,
27.36, 8.11, 24.35, 12.44, 12.40, 31.01, 9.09, 11.57, 17.94, 4.42, 16.42, 9.25, 37.96, 13.19, 3.21,
13.53,9.08.

Using the PC-Il scheme a: P} = P, = --- = P,_1 = 0, P, = n — m, taking m = 16, the
censored data under this censoring scheme are:

12.82,17.86,7.66,12.48, 8.08, 7.35, 11.99, 21.00, 27.36, 8.11, 24.35, 12.44, 12.40, 31.01, 9.09,
11.57. In order to further analyze whether the obtained censored data also fit GRD(c, B),
we drew an empirical distribution function graph under the censored data, and compared
it with a GRD(c, B) cumulative distribution function graph. Through image visualization,
we can conclude that the censored data can reasonably fit the distribution (see Figure 2).
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Figure 2. Empirical distribution under censored data and cumulative distribution function of
GRD(o, B).

Before calculating real data, it is necessary to explain the existence and uniqueness of
the ML estimation solution. Due to Equations (8) and (9) being nonlinear, proving them

directly would be complex. Let us consider Equations (8) and (9); they are visually repre-

sented through the image shown in Figure 3, where [ (o) represents w in Equation (8)

and I(B) represents in Equation (9).

0.2 T T 1

o)
0181 — 1@

0.16 ]

014 1

012

@ 01r

0.08
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Figure 3. Partial derivative of log-LF.

From Figure 3, we find that the two curves only have one intersection point, so we
conclude that the solution for the ML estimation exists and is unique.

The estimation method described in this article was used to perform ML estima-
tion and Bayesian estimation on the real data mentioned above and obtain parameters
o = 17051, B = 0.0665 using real data; the specific results are shown in the Table 4.
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Table 4. Estimates of Shannon entropy.

Bayesian Estimates

ML Estimates Lindley MCMC
under WSEKF under PLF under KLF under WSEKF under PLF under KLF
3.2815 3.2704 3.2844 5.9348 3.1649 3.1737 3.1678

6. Conclusions

This paper first described the GRD(c, B) model and briefly outlined the characteristics
of the model. Under the PC-II scheme, the Shannon entropy function obeying the GRD(c, B)
was derived, and the ML estimates of parameters were derived using the numerical Newton
iterative method. In order to understand the reliability and stability of the obtained entropy
estimation, the Delta method was subsequently used to obtain the ACI of entropy. In
order to better choose the estimation method, Bayesian estimation was used to continue
estimating the Shannon entropy function. This paper discussed the BEs of three loss
functions: the WSELF, PLF, and KLF. Because the BEs under the above three loss functions
were in the form of two integral ratios, which are complex to calculate, we chose Lindley’s
approximation to obtain the Bayesian estimates of the entropy under the loss function.
Finally, a Monte Carlo simulation was used to obtain the ML estimates and Bayesian
estimate of MSE and CV. When the number of observed faults was fixed, MSE showed
an upward trend as the sample size increased; when the sample size was fixed, as the
number of observed faults increased, MSE showed a decreasing trend, and a higher CV
indicated that the estimated results tended to be more realistic parameter values. Through
the simulation in Section 5, it can be concluded that the performance of Bayesian estimation
was superior to ML estimation, and the overall performance of the MCMC method was
superior to Lindley’s approximation method.

The GRD(c, B) model is one of the relatively new probability distribution models, and
there is relatively little research on the estimation of the entropy of GRD(c, B). It was very
meaningful to focus on the estimation of the entropy of GRD(c, B) in this paper, which not
only provided new ideas and methods for the estimation of the entropy of GRD(c, B), but
also provides a deep understanding of the characteristics of the entropy of GRD(c, ), and
promotes the research and development of related theories.

Author Contributions: Conceptualization, H.R. and Q.G.; methodology, H.R.; software, Q.G. and
X.H.; validation, H.R. and X.H.; writing—original draft preparation, Q.G.; writing—review and
editing, H.R.; funding acquisition, H.R. All authors have read and agreed to the published version of
the manuscript.

Funding: This research was funded by the National Natural Science Foundation of China, grant
number 71661012.

Data Availability Statement: Not applicable.

Conflicts of Interest: The authors declare no conflict of interest.

Appendix A

According to Equation (1), we can obtain
-1
Inf(x) =In [ZUﬁzxeﬂzxz (1 - e’ﬁ2x2>a ]

=1In20B +1Inx — p2x2 + (0 — 1) ln(l - e_ﬁz’Cz),
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=—Jf [an(T,BZ +Inx — p2x%+ (0 —1) ln(l - e*ﬁzxz)}dx
—In ZUﬁzfo f(x)dx — [;°Inxf(x)dx + [;° pPx*f(x)dx
—Jo ( —1ln<l—e 5")}‘()
——h@ﬁ#—ﬂmﬂ+Em%ﬂ—40—@E@(1—r#*ﬂ.
Obviously, [ f(x)dx = 1; that is
oo 20 oo\ o-1
/0 2082 xe ﬁx(l—e ﬁx) dx =1

At this point, both sides simultaneously align the o derivative; we have

/Ooo 2,323667132"2 (1 — e*ﬁzxz)g_ldx + /Ooo 2(7,323«37/32"2 (1 — e*ﬁzxz)g_l ln(l — e*ﬁz’#) dx =0

Therefore,

/Ooo 20B2xe P (1 - e‘ﬁzxz)ail ln(l - e‘f’zxz) = —%
fofi-e#) -

Next, we can calculate that

E[x*] = [y p*x* (2(7,32966_52"2 (1 — e‘ﬁzx2)01> dx
=y a(ﬁzxz)e‘ﬁ2x2 (1 — e‘52x2>071d(,52x2).

Hence,

Let f%x? = w; then,
E[w] = / owe " (1 —e_w)g_ldw
0

We know that the PDF of the generalized exponential distribution is

p

fo)=Eeta—ee)”

7

and know that [13] the following is true:
E() = opge F1—e F)p—1d(3) =fp5e F(1—e F)p—1d(5)
=olp(A+1) —y(1)],
that is to say

[ 2 Fa—e B (2) = s+ 1) - p1)

o

Let 2 = w; then,

/00o pwe™" (1 — e_w)ﬁ_ldw =[p(B+1)—y(1)]

Thus,
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We can calculate that
-1
E(x) = [Paf(x)dx = [°x20p2xe P (1 — 6*52"2)0 dx
-1
= oxte P (1 — e‘ﬁzxz)g d(px?).

Let ﬁzxz = t; then, x = %t% Thus,

o r —/32362 o —,32362 o1 2.2 :/-00 1 1 ! —t _ —t oc—1
/Oaxe (1 e ) d(ﬁx) | O“Bt2 eTf(1—et)" dt

= aﬁ_r/ooo t%e_t(l — e_t)gfldt.
Lete™f = u; then, t = —lnu and dt = —%du. Therefore,
oB" [y tze (1 — 7)o — 1dt :U,B”fol(—lnu)%(l—u)a—ldu
=op" [ tre~t(1—eH)7 ldt.

o—1

We can perform the polynomial decomposition of (1 —u)" " to

(1—u)’ = g(ﬂz 1) (—1)ul
Then,

r

o ’fo —Inu)’(1—u)"ldu =op ’fo —Inu) Eoé]( o1 )(—1)iuidu

1
_aﬂ*z<”;1>¢4yﬁ¢4mu%wu
i=0
According to the negative logarithmic gamma distribution:

r(5+1)

)5 (1 — ) =
fy im0 = e =

Uﬁ_ri(ail)(l) /01( lnu)2udu—aﬁ Z( 1)( 1)i1;(£'4_1)1

1= £ () L)

(1+1)2+1
dEl¥] _ Ex'Inx] = —0cB~" lnﬁof: ( o1 >(—1)i r(%tl)
dr = i (14i)2 ™1
-1 T (541) A 2T T (1) (1) 2T In(14i
toB Z( >@4)(ﬁ»x+> &SLM+> §In(1+i)
If r =0, then

. (] o — 1y 1 n .
Ellnx] = _ﬁmﬁg( ) F0)+UZ< .§«4y”“” imulu+o
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Nf—=

]

=) 1+i

i=0

o <J; 1> 1y 17(1) =T (1) In [ﬁ(l +i)

Thus,

o _ (1)) In|p(1+i)2
Hy(f) = —anUﬁZ—UZO( . ! )(_1)1 1+1~[ }
e +1) (1) = 5 +1

Hence, the proof of Theorem 1 is completed.
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