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W, FTlla = h(1/0) < h(0) =1, fiLl0<a < 1,b=0.

FEAE: MF(z) = FB3(2)I,

I'(@+ B)(a+1/6)
r(@0r@+5+1/6)

E(Xil(Xipp =2)) =2



362 MRS

oI
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MF(x) = F2(2),

r'@+f) s\

B Xk =) = [T /_;s(ez)“(l_;f s

NG o 1 ~
_ 4 @th / 19711 — ¢)F Uog tdt
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icl(z) = [DB+HNTE +2)]/[CE)TG +7 +2)] > 0, FETh(z)—FE, ()0 E . B
Pla =1(1/6) < h(0) =1, fTLA0 <a < 1, b= 0.
FIEEATIE: MF(z) = F23(x)Y,
LB +7)(H +1/6)
E(Xivx|(Xi =) yr(ﬁ)F(§+§+ 1/5)-
HTd < —1/7 <0, fibh, a =1(1/6) > 1(0) = 1. filha > 1, b= 0.
WF(z) = F*(x), W

Bl (X = 1) = (”;(”) / ) (-2

= y+ F( +7 )/ (l—t)B_llogtdt

INE)ING)
= y+9v@F) —vF+H).
U, a =1, b=vR) — (F + 3). EHHFE. O

5l 2 RIFgtER AN
L EGHAF, By =i,a1 =j—i,ae=n—7j+1(1<i<j<n), F=(F(y),F(2)),
F(-)xtor A ek g, W
F2) = nf(W)f)F))FE) - F)P ' - F)" " Hy <z}
’ (i — DG —i—1)(n—j)!
BER B A F () IR P G ki (X (), X)) = (Y, Z) (i < )6 234 (W.Shao (1999)F)
HT270).

(3.19)

2. B, g =1 = =1 =101<r<n),a=n-—1r+1,
F=(F(y), -, F(yr)), F(-) &g %, WA
S, yr) = (nn_‘)f(yl) e flye) L= Fye)]" " Hyn < <y ) (3.20)

IR I‘f'ﬁiF( VT N RPEE X (1, -+ X (o) IR 000
R, r = n, BATRMXFSETRX 1), - ,X(n)ﬁ‘]ﬂ%%ﬁ\%ﬁ?’v(ﬂShao (1999) 18155
7250)
f, - syn) =nlf(yn) - flyn) H{yr <y2 <+ <yn} (3.21)

§4. [ Y Beta®n Tk

H ™ X Betas AT (1€ L5~ X% JcBetady A1 vl Hl, B 7340 bR BF () 5 28I A A,
LA BIAN TR 20 A ek . JEARRISE I 20 A e BUTT A3 2 ) X Betadp Al s | X 2 JCBetasy Aii
GW A ) U BetaZr Aiji%. WiBeta-normal /347 % ([3-6])+ Beta-Weibull 7> 4ii % . Beta-&
KOOI ATHRAEAE, DAL X 60 A4 e i) 1 oA e 1 — 2B 9T
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Generalized Multivariate Beta Distribution
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This paper extends the (generalized) Beta distribution to the (generalized) multivariate Beta dis-

tribution. We also study the moment generating function of multivariate Beta distribution, obtain the

marginal distribution, conditional distribution and regression function of the generalized multivariate Beta

distribution.

Keywords: Beta distribution, multivariate Beta distribution, generalized multivariate Beta distri-

bution, order statistic.
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