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Abstract

Amira and Mazloum [1] studied the Complete Fourth Power Exponential (CFPE) distribution and its geometric and
statistical properties against the normal distribution. Maturi & Elsayigh [2] investigated the relationship between
variate values and ranks in samples from the CFPE distribution. In this paper a bivariate version of the CFPE
distribution (BCFPE) is introduced and some of its properties are explored.
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1 Introduction

Amira and Mazloum [1] introduced the Complete Fourth Power Exponential (CFPE) distribution and its geometric
and statistical properties against the normal distribution. Ibrahim [3] proposed estimators for the two parameters of
the CFPE distribution using the maximum likelihood method and the moments method. Baeshen [4], in her master
dissertation, studied the misclassification of a random sample drawn from the CFPE distribution as to be belong
to the normal distribution rather from the CFPE distribution. Maturi and Elsayigh [2] studied the relationship
between the variate values in samples from the CFPE distribution and the corresponding ranks, in which they
found that the correlation is relatively high, equal to 0.728. Recently, a closed simple formula for the characteristic
function of this distribution is given by Pogény [5].

The outline of this paper is as follows. In section 2 we briefly introduce the CFPE distribution as presented in
Amira and Mazloum [1] and Maturi and Elsayigh [2]. The bivariate version of the CFPE distribution (BCFPE) is
introduced in section 3 and some of its properties are explored. Finally, some concluding remarks are included in
section 4.

2 The complete fourth power exponential (CFPE) distribution

In this section we briefly introduce the CFPE distribution as presented in Amira and Mazloum [1] and Maturi and
Elsayigh [2]. Let X be a random variable from the CFPE distribution with the probability density function given

exp{— (z — a)*/B"} (1)

where —oo < x < 00, —00 < @ < 00, B > 0 and « and 3 are the location and the scale parameters, respectively.
The characteristic function of this distribution is given by
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where [k/2] is the greatest integer number less than k/2. Thus, the mean and the variance of the CFPE distribution
are

Ver
(]2

A closed simple formula of the above characteristic function is given by Pogény [5].

p=FEX)=a«a and 0% = 2

3 The bivariate complete fourth power exponential distribution

In this section the bivariate CFPE distribution is introduced and some of its properties are explored. The probability
density function of the random variable (X,Y") from the bivariate CFPE distribution is given as
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where —o0 < x < 00, —00 <y < 00, —00 < @ < 00, —00 < ay < 00, By > 0, B, > 0. The correlation coefficient
—1 < p < 1 describes the strength of the relationship between the two random variables X and Y. The mean vector
M and the covariance matrix 3 of the bivariate CFPE distribution are given by
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The density function f(z,y; o, y, Bz, By; p) In (2) satisfies the probability distribution function properties [6],
namely

//f(xay§ax7ayaﬁwvﬁy;p)dxdy =1

y
and

f(x,y; 0, 00, e, By; p) >0 for  —o0 <2 <00,—00 <y < o00.

As usual the marginal distribution in (1) (i.e. for X) can be obtained from (2) by integrating over the Y range.
Similarly the marginal distribution of Y can be obtained by integrating over the X range.

Fig.1 shows the standard (univariate) normal distribution N(0,1) with three different (univariate) CFPE dis-
tributions at ¢ = 1,0.5,2 and o = 0. Clearly, the CFPE distributions have thinner tails and the majority of the
values clustered around the mean compared with the standard normal distribution. Fig.2 represents contours of
the bivariate standard normal density functions (the diagrams on the left) and the bivariate complete fourth power
exponential (BCFPE) density functions (the diagrams on the right, where a, = a, = 0) at different values of
the correlation coefficient p, i.e. p = —0.4 (negative correlation), p = 0 (no correlation) and p = 0.6 (positive
correlation). Again, clearly the values are more centered around the middle in the case of the BCFPE distribution.

4 Conclusion

In this paper, we introduced the bivariate version of the Complete Fourth Power Exponential distribution and
discussed some of its properties. The BCFPE distribution can be very attractive when the data are seem to
be heavily centered around the mean and no outliers are expected. Deriving estimates of the parameters of the
BCFPE distribution, e.g. the maximum likelihood estimation and studying the estimators’ properties, is left for
future research. A similar study to Baeshen [4] can be conducted to investigate the misclassification of random
bivariate samples from BCFPE distribution and have been misclassified to be from bivariate normal distribution.
The multivariate version of this distribution could be an interesting topic for future research.
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Figure 1: The standard normal distribution N(0,1) with three different CFPE distributions
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Figure 2: Bivariate normal distribution (left) and BCFPE distribution (right) at different values of p = —0.4, 0, 0.6.
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(a) Bivariate normal distribution, p = —0.4
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(c) Bivariate normal distribution, p =0
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(e) Bivariate normal distribution, p = 0.6
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(b) BCFPE distribution, p = —0.4
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(d) BCFPE distribution, p =0
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(f) BCFPE distribution, p = 0.6



