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Abstract

We define and study a new generalization of the Fréchet distribution called the beta
exponential Fréchet distribution. The new model includes thirty two special models. Some
of its mathematical properties, including explicit expressions for the ordinary and incom-
plete moments, quantile and generating functions, mean residual life, mean inactivity time
and entropies are derived. The method of maximum likelihood is proposed to estimate
the model parameters. Two real data sets are applied to illustrate the flexibility of the
proposed model compared with some nested and non-nested models.

Keywords: generating function, maximum likelihood, entropy, Fréchet distribution, Beta
Exponetial-G family.

1. Introduction

In the past few decades, many generators have been proposed by extending some useful
statistical distributions. Such generated families of distributions have been extensively used
for modeling and analyzing lifetime data in many applied sciences such as reliability, engi-
neering, actuarial sciences, demography, economics, hydrology, biological studies, insurance,
medicine and finance, among others. However, there still remain many real world phenomena
involving data, which do not follow any of the classical statistical distributions.

The Fréchet distribution was proposed to model extreme events such as annually maximum
one-day rainfalls and river discharges by Fréchet (1924). This distribution has found wide
application in extreme value theory. Further details about the Fréchet distribution can be
found in Kotz and Nadarajah (2000).

Some extensions of the Fréchet distribution are available in the literature, such as the ex-
ponentiated Fréchet (EFr) (Nadarajah and Kotz, 2003), beta Fréchet (BFr) (Nadarajah and
Gupta, 2004 and Barreto-Souza et al., 2011), transmuted Fréchet (TFr) (Mahmoud and Man-
douh, 2013), gamma extended Fréchet (GEFr) (Silva et al., 2013), Marshall-Olkin Fréchet
(Krishna et al., 2013) transmuted exponentiated Fréchet (TEFr) (Elbatal et al., 2014), Ku-
maraswamy Fréchet (Kw-Fr) (Mead and Abd-Eltawab, 2014) and Transmuted Marshall-Olkin
Fréchet (Afify et al., 2015a).
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2 Beta Exponential Fréchet Distribution

The cumulative distribution function (cdf) and probability density function (pdf) of the
Fréchet (Fr) distribution are, respectively, given by (for = > 0)

0\8
xT

Gr(x;0,8) = 67(%)[3 and gp(z;0,0) = Bﬁﬁx_ﬁ_lef(f) , (1)

where 6 > 0 is a scale parameter and 5 > 0 is a shape parameter, respectively.

The aim of this paper is to provide another extension of the Fréchet model using the Beta
exponential-G (BEx-G) family of distributions proposed by Alzaatreh et al. (2013). So, we
propose the new beta exponential Fréchet (BExFr for short) distribution by adding three extra
shape parameters to the Fréchet distribution. The objective of this work is to study some
mathematical properties of the five-parameter BExFr model with the hope that it will attract
wider applications in reliability, engineering and other areas of research.

For an arbitrary baseline cdf G(x), Alzaatreh et al. (2013) defined the BEx-G family of
distributions by the cdf and pdf

F(xa,b,0) = - (2 5P (1- (1 - G@)sa,) 2)
and
flasa,b ) = 400 1= G (L= -G @) Q

respectively, where g(z) = dG(z)/dx and a, b and X are three extra positive shape parameters,
B(za,b) = [t 1 (1 - £)°~1 dt is the incomplete beta function, B (a,b) =T (a)T (b) /T (a + b)
and I'(.) is the gamma function. Clearly, when a = b = A = 1, we obtain the baseline distri-
bution. If X is a random variable with pdf (3), we write X ~ BEx-G(a, b, ). An attractive
feature of this model is that these parameters can afford greater control over the weights in
both tails and in its center.

Next, we consider the Fr model in order to define the new distribution by taking G(z) in (2)

to be the cdf in (1) of the Fr distribution. Then, the cdf, say F(x) = F(x;a,b, A, 3,0), of the
BExFr distribution (for = > 0) reduces to

A
F(z)= B(:L,b)B (1 - (1 - e(z)ﬁ> ;a, b) . (4)

The corresponding pdf follows by inserting (1) in equation (3)
5 A a—1
) } } . (5)

Jé; P g1 A1
1) = it 1 Y] {1 e
Henceforth, X ~BExFr(a,b, A, 3,0) denotes a random variable having density function (5).

g

B(a,b)

The survival function (sf) and hrf of X are, respectively, given by

S(@) = 1= grg B <1_ (1-c >B>ﬁa,b>
e [ a1t A}“

{B(a,b) ~B (1 - <1 - e(z)ﬁ>)\;a, b) }

The BExFr distribution is a very flexible model having several special cases. It contains 32
sub-models listed in Table 1. The BExFr includes some important sub-models, namely: the
beta exponential inverse Rayleigh (BExIR), beta exponential inverse exponential (BExIEx),

8|
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beta Fréchet (BFr), beta inverse Rayleigh (BIR), beta inverse exponential (BIEx), exponenti-
ated exponential Fréchet (EExFT), exponentiated exponential inverse Rayleigh (EExIR), ex-
ponentiated exponential inverse exponential (EExIEx), beta exponential generalized inverse
Weibull (BExGIW) and beta exponential generalized inverse Rayleigh (BExGIR) distribu-
tions. Figure 1 displays some plots of the BExFr density for some values of the parameters
a,b, A\, B and 6. Further, plots of the hrf of the new distribution are shown in Figure 2.

Figure 1: The pdf of BExFr: For §=1.5: f=a=0.5, b=1.5 and A=2 (thick line), f=1, a=2, b=0.5
and A=3 (black line), 5=0.3, a=0.5, b=2 and A=0.3 (dashed line), f=a=2, b=0.6, and A=4 (dotted
line) and 5=0.9, a=1.5, b=5 and A=2 (red line).

Figure 2: The hrf of BExFr: Increasing (0=1.5, =0.9, a=1.8, b=4 and A=2) (dashed line) and
(0=a=2.5, =0.7, b=4 and A\=20) (green line), decreasing (#=F=a=0.1 and b=A=0.5) (thick line)
and (=2 and S=a=b=X=0.5) (dotted line) and unimodal (A=a=b=1.5, $=0.3 and A\=2) (yellow
line) and (A=b=0.5, /=0.3, and a=A=1.5) (black line).
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Table 1: Sub-models of the BExFr distribution

Reduced Parameters
Model 0 Blal|lb| X Author
BExIR — 2| - —-1- New
BExIEx — 11— == New
BFr — | = | = | =11 | Nadarajah and Gupta (2004)
BIR — 2| —|—11 -
BIEx — 1 —-]1-=1]1 -
EExFr — -1 | —-1- New
EExIR — 211 |—-1- New
EExIEx — 111 —-1- New
EFr — | =] 1|—=1]1/| Nadarajah and Kotz (2003)
EIR — 211 |—-1]1 -
EIEx — 111 —-11 -
ExFr — —|1]|1]- New
ExIR — 2111 |— New
ExIEx — 111 1]— New
Fr — — (1|11 Fréchet (1924)
IR — 21111 Trayer (1964)
IEx - 1| 1]1]1]| KellerandKamath (1982)
BExGIW | qc'/P | — | — | — | — New
BExGIR |qc'? | 2| —| - | - New
BExGIEx | qc I e New
BGIW | g/ | —| -] -1 Baharith et al. (2014)
BGIR g2 12— | =1 -
BGIEx qc 1/ —-]1—-11 -
EEXGIW | gc'/P | — | 1 | — | — New
EExGIR [ g2 | 21| -] — New
EExGIEx | ¢qc 111 - - New
EGIW |q¢'/B|—-|1]—-1]1 -
EGIR |¢!'2|2]1]|-]1 -
EGIEx qc 111]—-1]1 -
GIW /Pl -] 1]1]1 de Gusmao et al. (2011)
GIR g2 1211111 -
GIEx qc 111]1]1 -

We provide a comprehensive description of some mathematical properties of the BExFr dis-
tribution. The paper is outlined as follows. In Section 2, we derive useful representations for
the pdf and cdf of the BExFr. Some mathematical properties including the quantile function
(qf), ordinary and incomplete moments, moment generating function (mgf), Rényi, Shannon
and g-entropies, mean residual life (MRL) and mean inactivity time (MIT) are discussed in
Section 3. Certain characterizations are presented in Section 4. In Section 5, we obtain the
maximum likelihood estimates (MLESs) of the model parameters. In Section 6, the potentiality
of the new model is illustrated by means of two applications to two real data sets. Finally, in
Section 7, we provide some concluding remarks.

2. Mixture Representation

In this section, we derive mixture representations for the pdf and cdf of X. In order to



Austrian Journal of Statistics
obtain a simple form for the BExFr pdf, we expand (5) using the power series
o .
- (=1’ T )
=2t =N "2 2200 2l <1, b> 0. (6)
;J! INGE))

Using expansion (6) in equation (5) and after some algebra, the pdf of X can be written as

/\Bﬁﬂ —p-1 _(g)@ 00 (_1)j F(a) _(2)5 A(b+j)—1
@ =gan® jz;jlf(a—j) ¢
A
By applying (6) in the quantity A, the last equation becomes
f@) = S w8k + 1) 072t +0(2)", )
k=0

it (k+1)B(a, ) (@ = )T (A (b +5) = k)

Equation (7) can be rewritten as

f@)=> vrhp (), (8)
k=0
where hyyq () is the Fréchet pdf with shape parameter 8 and scale parameter 6 (k + 1)1/5.

Equation (8) reveals that the BExFr density function can be expressed as a mixture of Fréchet
densities. So, several of its structural properties can be derived from those of the Fréchet
distribution.

By integrating (8), we obtain
oo
F(x) =) vk Hppa (@),
k=0

where Hy1 (x) is the cdf of the Fréchet model with shape parameter 8 and scale parameter
0 (k+1)"72

3. Mathematical Properties

Established algebraic expansions to determine some structural quantities of the BExFr
distribution can be more efficient than computing those directly by numerical integration of
its density function.

3.1. Quantile Function

Let Qg (u) be the beta gf with parameters a and b. The qf of the BExFr distribution,

say © = Q(u), is given by

Qu) =10 {—ln {1 —[1 = Qap (U)]l/A] }_1/6, 0<u<l.

This scheme is useful to generate BFr random variates because of the existence of fast genera-
tors for beta random variables in most statistical packages, i.e. if V' is a beta random variable
with parameters a and b, then

X=0{-m[1-(1-n'" }71/5
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follows the BExFr distribution.

3.2. Moments

Henceforth, let Z be a random variable having the Fréchet distribution (1) with param-
eters 6 and 8. For r < 3, the rth ordinary and incomplete moments of Z are, respectively,
given by

pp=0"T(1—r/B) and @, (t) = 0"y(1 —r/B, (0/t)7),
where 7 (s,t) = fg 2~ e dx is the lower incomplete gamma function.

Then, the rth moment of X, say u.., can be expressed as

pwo=0" v (k+1)7% T(1—1/B). (9)
k=0

Setting r = 1 in (9), we have the mean of X.

Using the relation between the central and non-central moments, we obtain the nth central
moment of X, say pu,, as follows

o =0"> > (Z) op ()" (k+ 1P T - r/B).
r=0k=0

The skewness and kurtosis measures can be determined from the central moments using well-
known relationships.

3.3. Moment Generating Function

First, we provide the generating function of the Fréchet model as discussed by Afify et
al. (2015). Setting y = ™!, we can write the mgf of Z as

o0 k2 1 9 B
M(t;0,8) = 605/ ev yP~ e~ () dy.
0
After expanding ei, we can write

oo X tm 8
. _ B8 B—m—1 _—(0y)
M09 = o0 73 Tty
= 0mtm (B —m
= g T
m! < B )

m=0

where the gamma function is well-defined for any non-integer S.

Consider the Wright generalized hypergeometric function defined by

I (y; + A4;n)
Y (71,A1),...,(7P,Ap) x} _ 00 11 Vi j i
Py J Z

7B AR | 7B !
B 5) (o B I'(8; + Bjn) !

<
Il

n=0

<

1

.
Il

Then, we can write M(t;0, 3) as

M(t;0,8) =1%o [ (1’__571) ;Gt] :
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Combining expressions (8) and the last equation, we obtain the mgf of X, say M (t), as

M) = Y vt [ RIS
k=0

3.4. Incomplete Moments

The nth incomplete moment, say ¥,(t) of the BExFr model is given by 9,(t) =
t n
o 2" f(z)dzx.

From equation (8), we can write

In(t) = kZ:OUk /0 " hgq(x).

Using the lower incomplete gamma function, we obtain (for n < )

> n /B n 0\"
On(t) = vp 0" (k+1) 7(1—5,(k+1) <t> ) (10)

k=0

The important application of the first incomplete moment is related to the Bonferroni and
Lorenz curves. These curves are very useful in economics, reliability, demography, insurance
and medicine.

Further, the amount of scatter in a population is evidently measured to some extent by the
totality of deviations from the mean and median. The mean deviations about the mean and
about the median of X can be expressed as 0, (X) = [;°|X — pi| f(z)de = 2p) F(u)) —
201(ph) and 0y (X) = [7°|X — M| f(x)dx = pf — 201(M), respectively, where pf = E(X)
comes from (11), F'(p}) is simply calculated from (5), 91 () is the first incomplete moment
and M is the median of X.

3.5. Mean Residual Life and Mean Inactivity Time

The MRL has many applications in biomedical sciences, life insurance, maintenance and
product quality control, economics and social studies, demography and product technology
(see Lai and Xie, 2006). Guess and Proschan (1988) gave an extensive coverage of possible
applications of the mean residual life. The MRL (or the life expectancy at age t) represents
the expected additional life length for a unit, which is alive at age ¢.

The MRL is given by
mx(t)=E(X—-t|X>t),t>0.

Then, the MRL of X can be obtained as
mx (t) = [1 =91 (1)] /R(t) -, (11)

where 1 (t) is the first incomplete moment of X and by setting n = 1 in equation (10), we

obtain
o B
791(t)=2vk9(k+1)1/67 (1—;,(k+1) <3> ) (12)

k=0
By substituting (12) in equation (11), we obtain

oo B
mx (t) = Ré(’t)kzzovk (k+1)Y8 (1—;,(1«1—1) <f> ) —t.

The MIT represents the waiting time elapsed since the failure of an item on condition that
this failure had occurred in (0,t). The MIT of X is defined (for ¢ > 0) by Mx (t) =
E(t—-X|X<1t).
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The MIT of X is given by
M (t) =t —[e1 (1) /F (1)]. (13)
By inserting (12) in equation (13), we obtain the MIT of X as

50 8
Mx (t) = FLZW k+1)YP (1—B(k+1)<3> >

3.6. Entropies

The Rényi entropy of a random variable X represents a measure of variation of the
uncertainty. The Rényi entropy is defined by

Iy (z) =

1 o0
1_qlog/ fi(x)dx, ¢ >0 and q # 1.

From equation (5), we can write

i = () e

y {1 e e<z>’fr}q<a”.

Applying the power series (6) to the last equation and after some simplifications, we can write

8|

]q(Ab—l)

£ (z) = quqﬂzwk qu(5+1)e—(k+q)(2)57
k=0

where

_i (17N (A= 1) + DT (A (bg + ) —q +1)
T S GTRB ) T (@ —1) =+ DT (\ba+j) —a—Fk+1)°

Then, the Rényi entropy of X is given by

Iy @) = 1 tog | 59097 g [ a0 00505 g
-9 _ 0
I
Then,
917‘1(6"'1) S
I=" (k+ S/Bl“(),
5 (k+a) 5

where s = ¢ (8 +1) — 1.

Now, we can write the Rényi entropy of X as

_qlog{kiwk (§>q_1 (k+q)~*/°T <;>} (14)
=0

The g-entropy, say Hy(x), is defined by

Iy () =

y(w) = — log[1— I, (@)

where

:/fq(:c)dx,q>0 and ¢ # 1.
R
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From equation (14), we obtain

- i - log {1 - ki)wk <§>Q1 (k+q)~°T <;> } .

The Shannon entropy, say Egp, of a random variable X is defined by

Hq(f) =

Egn = E{~[log f ()]}

It is a special case of the Rényi entropy when ¢ 1 1. So, based on equation (8), we can write

Esh = — {log [ZUk E (Yk—‘rl) } s

k=0
where Yj,1 ~Fr(8(k +1)/8,8). But E (Yiy1) = 6 (k+1)/PT(1 — 1/B), so the Egj, of X is

given by
By =— {log kae (k + 1)1/5 NG ;)] } )

k=0
4. Characterizations

This section deals with various characterizations of BExFr distribution. These charac-
terizations are based on: (i) a simple relationship between two truncated moments; (ii) the
hazard function. It should be mentioned that for characterization (i) the cdf need no have
a closed form. We believe, due to the nature of the cdf of BExFr, there may not be other
possible characterizations than the ones presented in this section.

4.1. Characterizations Based on Two Truncated Moments

In this subsection we present characterizations of BExFr distribution in terms of a simple
relationship between two truncated moments. Our first characterization employs a theorem
due to Glinzel (1987), see Theorem 1 below. Note that the result holds also when the interval
H is not closed. It should also be mentioned that this characterization is stable in the sense
of weak convergence.

Theorem 1. Let (Q, F,P) be a given probability space and let H = [d, e] be an interval for
some d <e (d= —o0, e=o00 might as well be allowed). Let X : @ — H be a continuous
random variable with the distribution function F' and let g and h be two real functions defined
on H such that

Efg(X) [ X >2]=E[(X) | X >2|n(z), zeH,

is defined with some real function 1. Assume that g, h € C' (H), n € C? (H) and F is twice
continuously differentiable and strictly monotone function on the set H. Finally, assume that
the equation hn = g has no real solution in the interior of H. Then F' is uniquely determined
by the functions g, h and 7, particularly

¢ 1’ (u)
Fx:/C’ exp (—s(u)) du,
D=, @ g P )
where the function s is a solution of the differential equation s’ = 7h_and C is the

nh—g
normalization constant, such that [, dFF = 1.
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Proposition 1. Let X : Q — (0,00) be a continuous random variable and let

1—a

h(z) = [1 _ <1 _ e—(i)ﬁﬂ and g () = h (x) <1 _ e—(i)5> forz > 0.

The random variable X belongs to BExFr family (5) if and only if the function n defined in
Theorem 1 has the form

n(x) = Mﬁ : (1 - e‘(Z)B) )

Proof. Let X be a random variable with density (5), then

1 IR Ab
(1- F(2)) E[h(z) |X2x]=bmm<1—e (2) ) L 23>0
and
0 Ab+1
(1= F @) Blofa) | X 2] = s (1—e—<w>ﬁ) x>0,
and finally

n(x)h(x)g(x):h(:v)bB(la’b)<1e_(f:)6> {Ablﬂ} <0 forz> 0.

Conversely, if n is given as above, then

/ _ 7]/(
S =

s@):_ln{(l_e—@f)kb}, 20,

Now, in view of Theorem 1, X has density (5).

and hence

Corollary 1. Let X : Q@ — (0,00) be a continuous random variable and let h (z) be as
in Proposition 1. The pdf of X is (5) if and only if there exist functions g and 1 defined in
Theorem 1 satisfying the differential equation

7 (@) h(z)  Abfr Bt (8)
n(x)h(z)—gl@)  _ -9

The general solution of the differential equation in Corollary 1 is

_ (D) 11— (D)
(@) = [1—e(3)ﬁ] W _/Wf h([:)xﬁﬂ g(z)dz+ D],

x> 0. (15)

8|
8|

ﬂ:| Ab—1

where D is a constant. Note that a set of functions satisfying the differential equation (15)
is given in Proposition 1 with D = 0. Clearly, there are other triplets (h, g,n) satisfying the
conditions of Theorem 1.
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4.2. Characterization Based on Hazard Function

It is known that the hazard function, hp, of a twice differentiable distribution function,
F, satisfies the first order differential equation

f'(@) _ M)
@) ~ hr()

For many univariate continuous distributions, this is the only characterization available in
terms of the hazard function. The following characterization establish a non-trivial charac-
terization for BExFr distribution in terms of the hazard function when a = 1, which is not of
the trivial form given in (16).

— hp(z). (16)

Proposition 2. Let X : Q — (0,00) be a continuous random variable. Then for a = 1, the
pdf of X is (5) if and only if its hazard function hp (x) satisfies the differential equation

-2
Wo(@)+ (B4 Dathe(z) = AbB202528+0~(8) <1_e—(2)ﬁ>

-1
_ )\bﬁgﬁx—(ﬁ—s—l)% { (1 _ e(if) } , (17)

Proof. If X has pdf (5), then clearly (17) holds. Now, if (17) holds, then

di: {2 e (2)} = Abﬁeﬁ% { <1 - e<i>6> _1} ,

or, equivalently,

b3z~ (2)°
e 9B
1— 67(5)

Integrating the above equation from 0 to «, we obtain

hr (z)

1 F(z) = (1 e—(i)ﬁ)w, x> 0.

5. Maximum Likelihood Estimation

In this section, we consider the estimation of the parameters of the BExFr model by the
maximum likelihood. Consider the random sample X7, ..., X,, of size n from this distribution.
The log-likelihood function for the parameter vector ¢ = (a,b, A, 5,6)7, say £(¢), is given by

Up) = nllogA+logp+ flogh —log B(a,b)] — (5 +1) Zlog (i)
i=1

7273 <2>5+ (Ab — 1)znjlog(sz-) +(a—- 1>i10g (1 *S?) ’
=1 NV i=1 =t

8
(e
where s;, =1 —¢ <zz> .
This equation can be maximized either directly by using the R (optim function), MATH-CAD
program, SAS (PROC NLMIXED) or by solving the nonlinear equations obtained by differentiat-

. . T
ing the log-likelihood. Therefore, the score vector is U (¢) = %} = <%, %, %, g—g,, %) .

11
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ot -
8a=n[w<a+b>—w<a>1+;10g(1—33),

or "

o :n[w(a—i-b)—w({))]"')‘;log(si)’
v n " s og (s;)
o = TP lo () (a1 3

ol n - AN 0
B B—i—nlog&—;log(azi)— (50, log<$i>

=1
n n A—1
Zi Z;S:
M-S Z _Aa-1 i
) DEREYEEI) D
and
8
o _np g (0) - (@) s
00 0 64\ 9 1—s
=1 =1 ?
BAb—1) <=1 [0 ~(£)’
+ 0 ;si i ¢ ’

B _(e\’
where z; = (%) e <$z) log (%) and v (.) is the digamma function which is the derivative

of logT' (.), where I" (.) is the gamma function.

We can obtain the estimates of the unknown parameters by setting the score vector to zero,
U(p) = 0. Solving these equations simultaneously yields the MLEs ¢ = ( a,@,i, B, g)T of
¢ = (a,b,\,3,0)T. These equations cannot be solved analytically and statistical software
can be used to solve them numerically by means of iterative techniques such as the Newton-
Raphson algorithm. For the new distribution all the second-order derivatives exist.

For interval estimation of the model parameters, we require the 5 x 5 observed information
matrix J (¢) = {Jrs} (for r,s =a,b, A, 3,0). Under standard regularity conditions, the mul-
tivariate normal N5(0, J($)~!) distribution can be used to construct approximate confidence
intervals for the model parameters. Here, J(p) is the total observed information matrix eval-
uated at @. Based on this multivariate normal approximation, the approximate 100(1 — ¢)%
confidence intervals for a, b, \, 8 and 6 can be determined by the usual way.

6. Applications

In this section, we provide two applications to two real data sets to prove the importance
and flexibility of the BExFr distribution. The first real data set represents the survival times,
in weeks, of 33 patients suffering from acute Myelogeneous Leukaemia. These data have been
analyzed by Feigl and Zelen (1965). The data are: 65, 156, 100, 134, 16, 108, 121, 4, 39, 143,
56, 26, 22, 1, 1, 5, 65, 56, 65, 17, 7, 16, 22, 3, 4, 2, 3, 8, 4, 3, 30, 4, 43. The second data set,
strength data, which were originally reported by Badar and Priest (1982) and it represents the
strength measured in GPA for single carbon fibers and impregnated 1000-carbon fiber tows.
Single fibers were tested under tension at gauge lengths of 10 mm with sample size ( n = 63).
This data set consists of observations: 1.901, 2.132, 2.203, 2.228, 2.257, 2.350, 2.361, 2.396,
2.397, 2.445, 2.454, 2.474, 2.518, 2.522, 2.525, 2.532, 2.575, 2.614, 2.616, 2.618, 2.624, 2.659,
2.675, 2.738, 2.740, 2.856, 2.917, 2.928, 2.937, 2.937, 2.977, 2.996, 3.030, 3.125, 3.139, 3.145,
3.220, 3.223, 3.235, 3.243, 3.264, 3.272, 3.294, 3.332, 3.346, 3.377, 3.408, 3.435, 3.493, 3.501,
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3.537, 3.554, 3.562, 3.628, 3.852, 3.871, 3.886, 3.971, 4.024, 4.027, 4.225, 4.395, 5.020. These
data have been used by Afify et al. (2015a) and Afify et al. (2015b) to fit the exponentiated
transmuted generalized Rayleigh and transmuted Weibull Lomax distributions, respectively.

We shall compare the fit of the proposed BExFr distribution (and its sub-models namely:
BFr, EFr and Fr distributions) with several other competitive models namely: the generalized
inverse gamma (Mead, 2015), McDonald Lomax (McL) (Lemonte and Cordeiro, 2013), gamma
Lomax (GL) ( Cordeiro et al., 2015) and Zografos-Balakrishnan log-logistic (ZBLL) (Zografos
and Balakrishnan, 2009 ) models with corresponding densities (for z > 0):

GIG: f(z;6,8,a,b,\) = %x—(abﬂ) [(g)b‘Fﬁ} 7/\exp [_ (%)b} ;
—(6+1) —g1o1
MeLi f(z36, 80,6, ) = 555 (14 3) [1_ (1+3) }

ofen )
GL: (236, ,0) = rrtie e [-om [(52)]]

_ -2 a—1
ZBLL: f(2;0,8,0) = Fra®=t 1+ ()]~ {m 1+ ()]}
where the parameters of the above densities are all positive real numbers, I' (a) is the gamma
function and Ty (a, ) is the generalized gamma function (Kobayashi, 1991) defined by

Ly (a,B) = /OOO v (B +y) N exp (—y) dy.

In order to compare the models, we consider some goodness-of-fit measures including —22,
where ¢ is the maximized loglikelihood, Anderson-Darling (A*) and Cramér-von Mises (W*)
statistics (full details can be found in Chen and Balakrishnan, 1995). In general, the model
with minimum values for these statistics could be chosen as the best model to fit the data.

Tables 2 and 3 list the MLEs of the model parameters, their corresponding standard errors
(given in parentheses) and the values of these statistics (—2¢, A* and W*) for the fitted models
to both data sets.

Tables 2 and 3 compare the BExFr model with the BFr, EFr, Fr, GIG, McL, ZBLL and
GL distributions. It is noted, from Tables 2 and 3, that the BExFr distribution gives the
lowest values for the —2[7, A* and W* statistics among all fitted models. Thus, the BExFr
distribution could be chosen as the best models. These results are obtained using the MAT-

HCAD PROGRAM.

13



14 Beta Exponential Fréchet Distribution

Table 2: MLEs, their corresponding standard errors and the statistics —22 W* and A* for the
first data set

Model Estimates -2/ w* A*
0 B a b A
BExFr 29.5877 0.1107 21.0415 19.7308 1.7253 308.117 0.11211 0.70495
(201.769) (0.146) (64.505)  (62.632) (4.578)

BFr 6.89494 0.13852 16.8911 24.04154 308.213 0.11407 0.71477
(60.760)  (0.138)  (43.704)  (47.769)
EFr 13.3423 0.5732 1.4581 310.894 0.15728 0.95136
(14.377)  (0.206) (1.007)
Fr 7.8651 0.6944 311.997 0.17306 1.0475
(2.091)  (0.091)
GIG 3.1481 0.89959 8.42866 0.29097 18.95355 308.233 0.11333 0.7127

(45.860)  (4.01682) (10.3956)  (0.033)  (17.1406)
McL 0.57665 8.46832 1.62102 1.72961 0.46481  310.958  0.13714  0.84928
(1.067) (28.781)  (2.762) (2.593) (3.251)

ZBLL 745579  1.01264  1.4687 318.823  0.156487  0.95522
(0.248)  (0.138)  (0.179)
GL 11115 3.52517  2.1469 311.037 01419  0.86637

(0.271)  (6.722)  (1.6968)

Table 3: MLEs, their corresponding standard errors and the statistics —22\, W* and A* the second

data set
Model Estimates -2/ w* A*
0 B a b A
BExFr 12.6463 0.4852 25.7682 14.2299 7.2493 112.704 0.05574 0.31204
(75.689) (0.978) (71.831) (67.197) (28.051)
BFr 25.03468 0.55403 7.91533 185.80664 113.065 0.0558 0.32555
(21.8041) (0.255) (6.395) (155.015)
EFr 4.2957 2.3636 7.0322 112.701 0.05895 0.31988
(1.613) (1.028) (8.513)
Fr 2.7214 5.4338 117.804 0.12884 0.69597
(0.067) (0.508)
GIG 1.7724 0.26685 3.12731 3.72201 8.12837 113.065 0.06669 0.3536

(0.5801)  (1.18644)  (3.3986) (2.082)  (6.41594)
McL 1.89877 3.68277 37.12441  26.14064 2.85382 113.018  0.05712  0.32925
(14.485) (10.640) (37.783)  (236.492) (5.007)

ZBLL 2.7035 8.16714 1.45705 140.08 0.10167 0.53337
(0.0033)  (0.823) (0.13)
GL  67.73728 276071  50.15703 112.922  0.05965  0.33634

(20.078)  (4.312)  (36.5936)

7. Concluding Remarks

In this paper, we propose a new five-parameter model, called the beta exponential Fréchet
(BExFr) distribution, which extends the Fréchet distribution. In fact, the BExFr distribution
is motivated by the wide use of the Fréchet distribution in extreme value theory and also for the
fact that the generalization provides more flexibility to analyze real data. The BExFr density
function can be expressed as a mixture of Fréchet densities. We derive explicit expressions for
the ordinary and incomplete moments, moment generating function, entropies, mean residual
life and mean inactivity time. We discuss the maximum likelihood estimation of the model
parameters. Two applications illustrate that the proposed model provides consistently better
fit than the other competitive models.
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