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Generalized variables approach to generalized inverted exponential
distribution reliability analyses with progressively type II censored data

Danush. K. Wijekularathna *

Department of Mathematics and Statistics, Troy University, USA

Abstract Reliability analysis plays a crucial role in various fields, including engineering, manufacturing, and quality
control. It provides valuable insights into the failure behavior of systems and products. One commonly used distribution in
reliability modeling is the generalized inverted exponential distribution. The generalized inverted exponential distribution is
known for its flexibility and adaptability to a wide range of failure data. This paper presents a new method for estimating
confidence intervals and testing hypotheses for generalized inverted exponential distribution reliability functions based on
a generalized value approach. By transforming the reliability function into the generalized value domain and calculating
the generalized lower confidence limit, the proposed method offers enhanced accuracy and precision. Furthermore, the
generalized p-value approach for hypothesis testing provides a robust and computationally efficient method for analyzing
reliability data. The results from a real data set and Monte Carlo simulations confirm the superiority of the proposed approach
over classical methods. The proposed method offers improved accuracy and computational efficiency, making it a valuable
tool for reliability analysis using GIED distributions.
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1. Introduction

The one-parameter exponential distribution is the simplest and most widely used model in life testing and reliability
analysis. However, it has certain limitations, such as a constant hazard rate. Researchers have proposed various
modifications to overcome these limitations. These modifications increase the flexibility and applicability of the
exponential model, making it a valuable tool in fields such as life testing and reliability analysis. In order to make
the distribution function more flexible for use in a wide range of applications, its exponentiation has been extended
extensively (see [1] ). Furthermore, an inverted version of the exponential distribution was developed, known as the
inverted exponential distribution (IED). A detailed discussion of IED as a lifetime model is presented in [2]. The
authors developed maximum likelihood estimates (MLEs), confidence limits, and uniformly minimum variance
unbiased estimators of the parameter and reliability function in IED using complete samples. Using maintenance
data, the authors also compared this model with the inverted Gaussian distribution and the log-normal distribution.
According to them, this model provided a better fit than the inverted Gaussian and log-normal distribution.
Additionally, [3] has obtained Bayesian estimates for the parameter and risk functions under various loss functions.
In [4], a generalized version of the IED is introduced, known as the Generalized Inverted Exponential Distribution
(GIED). In addition to modeling various shapes of failure rates, this lifetime distribution can also model various
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1280 THE GENERALIZED INVERTED EXPONENTIAL DISTRIBUTION RELIABILITY

shapes of aging criteria. The model can be considered as another useful two-parameter generalization of the IED.
A discussion of the statistical and reliability properties as well as the estimation properties of the GIED is provided
in [4].

In relation to the shape parameter of the distribution, the hazard function (HF) of GIED increases or decreases,
but is not constant. For the shape parameter, 5 > 4, the GIED has an unimodal and right-skewed probability density
function (PDF). Also, the GIED is observed to fit numerous situations better than the gamma distribution, the
Weibull distribution, the generalized exponential distribution, and the inverted exponential distribution [17]. These
characteristics enable the distribution to model a variety of failure rates based on aging criteria. [43] investigated
the reliability estimation under progressive type Il censoring in GIED.

In [15], generalized values and generalized test variables were introduced, which are useful for developing
hypothesis tests in situations where traditional frequentist approaches are insufficient. Afterward, [16] introduced
the concept of generalized pivotal quantities (GPQs) for scalar parameters, which can be used to construct interval
estimators for parameters for which normal pivotal quantities may not be applicable. These intervals are referred
to as generalized confidence intervals (GCIs). Generalized point estimators were introduced by [28]. In many
practical applications, GPQs and GCIs have proven to be useful tools for making inferences. It is important to
note that, while GClIs are not guaranteed to have exact frequentist coverage, several published and unpublished
simulation studies have concluded that the coverage probabilities of such intervals are sufficiently close to their
nominal values to make them useful in practice. The GPQ differs from the ordinary pivotal quantity in that it is
based on observed statistics and random variables whose distributions are not affected by unknown parameters.
When a GPQ for an individual parameter is available, a GPQ for a function of parameters can readily be obtained
by substitution. Several complex problems have been solved using this generalized variable approach.

[27] introduced the concept of a generalized p-value about the comparison of two regression models and
demonstrated that it is an exact probability of a well-defined subset of the sample space containing an unbiased
extreme region based on sufficient statistics. Moreover, he demonstrated that the generalized p-value can be
calculated numerically or by simulation. It should be noted, however, that the generalized p-value may not
be uniformly distributed for some applications, resulting in non-exact solutions to some statistical problems.
Weerahandi [40] further developed the concept of confidence intervals. Due to the failure of conventional methods
to provide exact solutions to even simple problems involving nuisance parameters or complicated functions of
parameters, practitioners tend to work with asymptotic results in order to obtain approximate solutions to such
problems. There may be reasonable and exact solutions for such difficult and interesting problems using this
newly developed promising approach, the generalized variable method. Through simulation studies conducted
to date, several authors have shown that the generalized variable method outperforms approximate and exact tests
used so far for finding solutions to more complex situations (cf. Ananda and Weerahandi [31], Weerahandi and
Johnson /cite[weej92], Gamage and Weerahandi [38]. Various practical settings have been successfully applied
to generalized variable methods, including ANOVA, regressions, mixed and growth curve models. However, this
method does not produce satisfactory results for arbitrary covariance matrices, such as those found in the MANOVA
method [45] for example. The reader is referred to Weerahandi [21, 20] for a complete explanation of these
generalized tests and confidence intervals.

The generalized variable method is a statistical approach that has gained significant attention due to its time
efficiency and easy computation compared to other methods. This method offers several advantages that make it
a valuable tool for statistical research. One of the key advantages of the generalized variable method is its ability
to handle various distribution-driven tests. By leveraging the generalized distribution, the generalized variable
method enables researchers to conduct tests that are specific to their data distribution, providing more accurate and
precise results. This flexibility enables researchers to tailor their analysis to the specific characteristics of their data,
ensuring more accurate interpretations and conclusions. Another advantage of the generalized variable method is
its ability to handle both small and large samples. One of the main challenges faced by researchers is determining
the appropriate sample size for their study. The GVM eliminates the need for arbitrary assumptions regarding large
sample sizes, making it suitable for studies with smaller sample sizes. This enables researchers to leverage available
data more effectively, saving time and resources.
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[18] identified a subclass of generalized pivotal quantities, called fiducial generalized pivotal quantities, and
demonstrated that under some mild conditions, GCIs constructed using fiducial GPQs have correct frequentist
coverage at least asymptotically. In [19], a heuristic method was proposed for estimating confidence intervals
for the mean of a delta-lognormal distribution. Based on a generalized pivotal quantity asymptotic to the delta-
lognormal distribution mean, this heuristic method constructed a generalized confidence interval. [26] showed that
the Bayesian p-value has a numerical equivalent to the generalized p-value. In recent years, a number of practical
problems have been developed using generalized methods. For example, see [37, 44, 32, 29, 39, 30, 33].

Data from lifetimes is usually censored due to time and cost constraints. When lifetimes are only partially known
in fields such as statistics, engineering, and medicine, censoring occurs. It is expensive and time-consuming to
conduct lifetime experiments. To reduce the cost and time of experimentation, various types of censoring schemes
have been developed, such as type I, type II, Double type II, random, and progressive censoring schemes. Among
the various censoring schemes, Type-I and Type-II are the most prevalent. The withdrawal of live items during
an experiment is impossible under these censoring schemes. This article discusses a generalization of the classical
Type-II censoring scheme, which allows live items to be withdrawn during an experiment, referred to as progressive
Type-1I censoring. As a result of its time and cost savings, progressive type II censoring has become very popular
in life-testing experiments.

Several authors developed statistical inferences and predictions based on progressively Type-II censored data
for failure times. Based on progressively censored Type-II data, maximum likelihood estimators of the distribution
parameters are derived for the normal distribution as well as for the exponential distribution in [5]. [6] provides
maximum likelihood estimators for the three-parameter gamma distribution (Pearson’s Type III Distribution)
when samples are progressively censored. An in-depth review of progressive censorship’s theory, methods, and
applications can be found in [7]. In addition, [8] offers an overview of the theory and methodology of progressive
censorship, as well as practical applications to reliability and survival analysis.

A Bayesian approach to Pareto distribution prediction and inference is described in [10]. By applying different
methods, bounds for expected values and variances of progressive type II censored order statistics are derived by
[9]. These bounds provide useful approximations for the behavior of these order statistics. This enables researchers
and practitioners to analyze the uncertainty associated with progressive Type Il censoring. Moreover, [11] obtained
Bayesian bounds for Rayleigh models for two samples with progressive Type-II censoring.

A statistical inference was presented in [12] using progressively type II censored data for Weibull parameters.
In the study, maximum likelihood estimators were derived. The Bayesian approach was considered to incorporate
previous information with the current data. Under squared error loss with a bivariate prior distribution, Bayes
estimators were obtained, and credible intervals were derived for the parameters of the Weibull distribution. Bayes
prediction intervals were calculated for future observations for both the one and two-sample cases.

A non-Bayesian two-sample prediction was developed by [14] using a progressive right censoring scheme based
on Type-II. Maximum likelihood predictions were obtained for lifetime models including the Weibull distribution
in a general form. An overview of progressive censoring can be found in [32]. Several recent studies have been
published, including those by [24, 42, 43].

There are two common types of censoring schemes: Types I and II. However, none of these two allows
units to be removed other than at the final point of termination. As a result, we use a more appropriate
censoring scheme called the progressive Type-II censoring scheme, which allows the intermediate removals to
be performed. In this case study, n units are tested, and after the first failure, R; units are randomly removed
from the remaining n — 1 surviving units. As a result of the second failure, Ry surviving units are randomly
removed from the remaining n — R; — 2 surviving units. The test continues till the mth failure time at which,
all remaining R,, =n — Ry — Ra — R,,—1 — m + 1 units are removed. It is assumed that R}s are prefixed here.
For Ry = Ry =...= R,,—1 = 0 and R,, = n — m, this scheme reduces to the conventional Type-II C.S. and for
Ri =Ry =..=R,,—1 = R,, = 0itreduces to complete the sample case. Early works on progressive censorship
can be found in [5] and [23]. An algorithm has recently been developed by [24] for simulating general progressively
Type-II censored samples from any distribution. There have also been studies on estimating parameters from
different lifetime distributions using progressively Type-II censored data by [7, 9, 11, 14, 25]
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The statistical and reliability properties of the GIED are presented in [4]. Further, maximum likelihood estimation
and least squares estimation were used to evaluate the parameters and the reliability of the distribution. The
reliability characteristics and distributional properties of the generalized inverted exponential distribution discussed
in [43] provide valuable insights into its applicability to reliability analysis. The methods of maximum likelihood
estimation and method of least squares estimation, along with their application to type II progressively right
censored data, offer practical methods for estimating the parameters and calculating reliability and failure rate
functions.

This paper presents a generalized variables approach to reliability estimation using progressively type-II
censored data from a generalized inverted exponential model distribution. Section 2 presents the distributional
properties of GIED as well as its reliability and failure rate functions. Assuming that the scaled parameter A is
known, in Section 3 MLEs of the shape parameter /5 and the reliability function are derived using progressively
censored type II data. In Section 4, two methods are used to develop the method for testing the reliability function,
namely the classical method and the generalized method. In Section 5, a real-data example and a simulation study
are performed to examine the effects of sample sizes and censoring schemes on these estimates. Section 6 concludes
with a conclusion.

2. The model

Now, we will examine some properties of the two-parameter Generalized Inverted Exponential distribution. The
probability density function (pdf) of GIED(A, 8) is given by

B—1
flz A\ B) = (ii) exp(j) [1 — exp(?)] x>0, A\ >0 (D

and the corresponding cumulative distribution function (cdf) is given by

B
F(a:;A,ﬁ)zl—{l—exp(j)} x>0, A\ >0 (2)

where, A and 3 are scaled and shape parameter, respectively.
So, the reliability and failure rate functions of the GIED(\, 8), respectively, are given by

B
S(x) = [1 —exp(?)] x>0, N\ >0 3)

a?(ewp(3) — 1)

In Figure (1), the pdf and failure rate function of the GIED for A = 1 and several representative values of 3 are
shown. A non-monotone unimodal shape can be seen in the graph of GIED’s failure rate function. In many practical
situations, it is known that the data are derived from a distribution with a non-monotone failure rate function. Thus,
if the empirical study indicates that the failure rate function for the underlying distribution is non-monotone and
has an unimodal shape, then the GIED could be used to analyze such data sets.

By the transformation ¥ = —In [1 - e:vp(—%)], and when the distribution of Y is an exponential distribution,
the pdf and cdf of Y are
[, A) = Pexp(=Py) 5 y > p, >0, 5)
and
F(x,8) =1—exp(=Py); y>p, >0, (6)
respectively.
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Figure 1. Plots of pdf and failure rate function of GIED for A = 1 and different values of g

3. Maximume-likelihood estimation

Suppose 1, T2, ..., Ty, is @ progressive type Il right censored sample from GIED(\, 8) with progressive censoring
scheme R, Ra, ..., R,,. The likelihood function of this sample is given by [32]

L(z;\, B) = CfoZ F(x;)}

CE@)%(Q)P6zp<xi>f‘l{[lew(JW}m

where C = n(n — Ry — 1)(7’L — Ry — Ry — 2)(7’L —Ri—Ry—R3—...— Ry —m+ 1).

3.1. Estimation of the reliability function

First, we find the MLE of 8 which is denoted by /3. The likelihood function can be given by [32];
Assuming ) is known, The MLE of 3 can be derived as follows:
Based on likelihood function (7), log-likelihood can be expressed as follows:

R S 8 (I W E

i=1 i=1 " i=1

MLE of g is a solution to the following log-likelihood equation:

din Lz N\, B) m & AN
—aF = 3 Zl—kR)ln(l—exp(xz))—O (8)

which gives
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—m

S+ Bi)in (1 - exp<;j)>

By invariance property, MLE of S(z) can be estimated as;

S(z) = [l—exp<_£>r ;x>0

4. Testing Procedure for the Reliability Function

Consider the following null and alternative hypothesis tests;

Hy : S<s*wsH; : S>3s"

where s* denotes the target value. The classical testing procedure for the above hypothesis testing can be
presented as follows;

4.1. Classical testing procedure

4.1.1. Critical Value The MLE of S(x), ST(;)) can be used as the test statistics. Then the rejection region is
{8 > s§}, where s§ is the critical value. Now, the critical value s can be calculated for a given the specified
significance level « as follows:

supp(§ > s5) = «

— p(S > s

= p(:; ln(lfe%)>lnsg
-2
min(l—e=) ’ In s*
= W< —F—— | f=—="| =«
( In sg In(1—e%)

=« (10)

Since U = 28W where U ~ x3,,, from the above equation,

In s* 9
In s* = X2m,1—a
0
So, s* can be represented as;
2m In s*
S5 —exp{Q} (11
2m,l—«

where s*, o and m denote the target value, the specified significance level and the number of observed failures
before termination, respectively.
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4.1.2. The confidence interval Since the pivotal quantity, 26W ~ x3,, and x3,, ;_,, represents the lower 1 — o
percentile of x7,,,,, we can express p(20W > X3, o) =1 - a.
A\ m

Since, S = (1 —e>)fand S = (1 — e~ =),

20nS In(l—e=)m 9 >
= P ~ Z Xomi—a | = 1-«
<ln(1 —e%) InS amad

2mins 9
= D ~ > Xom,l—a | = -«
nS

2 InS
. p(SZemp(XQm’l_a " )) —1-a (12)

2m

From the above equation, the lower limit of the confidence interval for s at 100(1 — «)% level can be presented
as;

X%nz,l—a In S)

2m

S > ea:p(
Thus, the classical confidence bound for s at level 100(1 — )% can be written as

X%m.,l—a In s
2m

LB (x) = exp( (13)

where m, a and S denote the number of observed failures before termination, the specified significance level,
and the MLE of S respectively.

4.1.3. Power Function The power p(s}) of the test at the point S = s7(> s) is derived as follows:

p(a-eE > sl ey =)
m In s
=pl =In(l—e"=)>Insj|B = L >
(7 =) > sl =
21n st In(l—e %
In(l—e %) In sg
In s§
In s3
=p<U < S% X%m,l—(x) (14)

where U ~ x3,..

4.2. Generalized Inference

A
@

Since y; = —Iin (1 —e” =), i =1,2,...,m has an exponential distribution, observed ordered statistics, y1 < ya <
... <y is a progressive type II censored sample from the exponential distribution with parameter 5. Letting
U = 28W,where W =" | (1 + f3;) Y;, we can easily show that U has a chi-square distribution with 2m degrees
of freedom. The reader is referred to [32] for more details.
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We now present the generalized method for testing the above hypothesis by calculating generalized CI and
p-value. For more information see [40, 20, 21].
The generalized pivotal statistic for S, (Q *(X;x; ), or simply Q) is given by

Q° =exp |Q°In[1 — e:z:p(f%)] ;x> 0. (15)

Using U = 2W ~ X(zzm)a A choice of a generalized pivotal statistics of 3, Q” can be given by

UB.p U
g _ YPobs _ Y
Q o~ 2 (16)
_ m. X _ A o _ —m
where, W = Zi:l (1 + Rl)ln [1 6(13])( 1)}’ and ﬁobs - S (1+6:) In (l—e;cp(;—i)‘))'
Now, a generalized pivotal statistic for .S can be given by,
UB bs A
S obs
Q”° =exp o ln[l —exp(—;)] : a7

Let le—a(xm,n; ﬂobs)a where Xm,n = (l'l,nv L2 myeeey xm,n)a SatiSfY
P[QS < le_a(xm,n;ﬂobs)] =1—-«a

The Q7 (Xm.n; Eobs) is a lower confidence limit for S at 100(1 — «)% level. The lower confidence bound is

LBG(I) = QIS—()((XHL,TL;/B\OZJS) (18)
4.3. Generalized Testing Procedure

Considering the above null and alternative hypothesis tests for .S, we can conduct one-sided hypothesis testing
using the generalized test variable 7° (X; x;8) = Q%(X;x;8) — S, (or T° = Q° — S) where T = T%(X; x; §).
Hence, the generalized p-value, p, can be given as:

p, = Pr {exp lUZB:@bS ln[l — emp(—i)}} > s*} 4.4)

5. Application and Simulation

This section aims to shed light on the methodologies discussed in the prior sections by showcasing their
performance on a real data set and conducting a broad simulation study using R. The performance of the proposed
methods will be evaluated using a real-world dataset, which allows us to assess the practicality and effectiveness
of the methodologies in real-world scenarios. This dataset will represent a range of data types and characteristics,
thereby providing a comprehensive evaluation. In addition to the real-world dataset, a broad simulation study
will be conducted using R. The purpose of this simulation study is to replicate the experimental conditions of
different sample sizes, distributions, and missing data patterns. By conducting these simulations, we can evaluate
the robustness and reliability of the methodologies under a variety of conditions.

5.1. An Application

In this subsection, we will illustrate the proposed procedure using a data set. The data chosen are results taken from
testing performed to measure the endurance of deep groove ball bearings and were originally discussed by Lieblien
and Zelen [22].

Abougmmoh and Alshingiti fit this data set to GIED using a complete sample (see [4]).

The ordered data list is given as:
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17.88 2892 33.0 41.52 4212 45.60 48.40 51.84
5196 54.12 5556 67.80 68.64 68.64 68.88 84.12
93.12 98.64 105.12 105.84 127.92 128.04 1734

Progressively type II censored two samples are selected with failure times m = 9 and m=12 as follows.

[ 1788 2892 33.0 5556 67.80 068.64 68.88 128.04 173.4 ]

and

H 33.0 4840 51.84 54.12 5556 67.80 68.64 68.88 84.12 98.64 105.84 128.04 H

Since we assume A is known and A needs to be found. For various A values that minimized SSE, the value A was
47.7. Furthermore, the 3 value corresponding to A = 47.7 is 0.5788567. Now the pdf of GIED can be written as;

B-1
f(x,47.7,8) = <42276>exp(_4x7'7> {1 — emp(?)}

The scale-free goodness-of-fit test is used to test the null hypothesis Hy : © ~ GIED(47.7, 3) at « = 0.05. The
Gini statistic is found to be

8
Gy = =1L (50309

(9—1) > wi
Where w; = (m —i+41)(24) — 236+1)), 200 = 0,4 = 1,2,...,m 20 =nY1,2; = [n— Z;;ll(Bj + D(Y; —

Yi_1), i =1,2,...m and the data transformation Y; = in(1 — eiﬁ).

At the 0.05 level of significance, we see that £y go5 = 0.36696 < Gg = 0.50392 < &y 9775 > 0.63304. So, the
observed failure times from the GIED with the pdf is f(z,47.7, 8) = (2=1%)exp(=4LT)[1 — exp(=AT))P~1, at
« = 0.05. Then

. —m
B === —— = 0.57857.
Zizl(l + ﬁz) In (1 - exp(?f\))
Now the classical and generalized 95% lower bound and p — values for the reliability function of the GIE
distribution for several = values and censoring schemes will be compared for both m =9 and m = 12 cases.
Lower bounds and p — values are represented in the tables (1) and (2) respectively.

Table 1. 95% interval estimates of S(z)

(n,m) X Scheme PtEst.  Gen. Clas. (n,m) X Scheme PtEst.  Gen. Clas.
(23,9) 20 (3*%3,0%*5,5) 0.9420 0.9060 0.9086 (23,12) 20 (1*3,0%7,4%*2) 0.9387 0.9054 0.9086
(0*8,14) 0.9667 0.9456 0.9472 ((3,2)*2,1,0¥7) 09163 0.8715 0.8758
30 (3*3,0*5,5) 0.8684 0.7920 0.7976 30 (1*3,0%7,4%2) 0.8614  0.7909 0.7975
(0*8,14) 0.9232  0.8764 0.8798 ((3,2)*2,1,0%7)  0.8135 0.7228 0.7312
65 (3*3,0%5,5) 0.6673 0.5124 0.5227 65  (1%3,0%7,4%2) 0.6519 0.5102 0.5225
(0*+8,14) 0.7954  0.6849  0.6927 ((3,2)*2,1,0¥7)  0.5533 0.3942 0.4074

5.2. Simulated data

In this subsection, we use the Monte Carlo simulation to illustrate the behavior of the proposed methods by
calculating coverage probability of the confidence interval based on LB (z) and LBY(x), and empirical type-
I error for testing Hy : S < s* vs Hy : § > s* at both o = 0.05 and o = 0.10 levels. Coverage probability and
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Table 2. p — values for testing Hyp : S < s* vs Hy : S > s* at a = 0.05.

(nm) x Scheme s* Gen. Clas. (n,m) X Scheme s* Gen. Clas.
(23,9) 20 (3*3,0%5,5) 0.90 0.023 0.103 (23,12) 20 (1*3,0¥74*2) 0.78 0.021 0.075
(0*8,14) 0.94 0.016 0.157 ((3,2)*2,1,0¥7)  0.87 0.047 0.071

30 (3*3,0%5,5) 0.78 0.023 0.072 30 (1*3,0%7,4*%2) 0.79 0.034 0.077
(0*8,14) 0.88 0.049 0.092 ((3,2)*2,1,0¥7) 0.73 0.047 0.071

65 (3*3,0%5,5) 0.50 0.030 0.061 65 (1*3,0%7,4*%2)  0.52 0.047 0.063
(0*8,14) 0.68 0.033 0.066 ((3,2)¥2,1,0¥7)  0.40 0.041 0.062

empirical type-I error rates are calculated for various sample sizes n, various failure times m, different parameters
(\, B8), and various x values. The calculations are conducted using RStudio, Version 1.1.463 - 2009-2018 RStudio,
Inc.

Table 3. Percentage of the Coverage probability of the confidence interval

1.7 3.0 8.0
(X, B) (n,m)  Scheme Generalized Classical Generalized Classical Generalized Classical
(1,0.5) (10,6) (1*4,0%2) 94.95(89.80)  95.00(89.89)  94.67(89.73)  94.72(89.96)  94.94(89.92)  95.00(90.02)
(20,5) (072,5"3) 94.93(90.19)  95.13(90.23)  95.03(89.89)  95.16(89.95)  95.07(90.31)  95.22(90.49)
(20,8) (073,2%3,3%2) 95.24(89.97)  95.31(90.25)  95.35(89.92)  95.52(89.86)  95.24(90.78)  95.41(90.60)
(20,10) (2,0)"4,1%2) 94.74(94.95)  94.98(89.60)  94.59(89.53)  94.82(89.71)  94.61(90.44)  94.82(90.48)
(20,15) (1*3,0710,1"3) 95.27(89.62)  95.28(89.76)  94.90(90.08)  95.09(89.99)  95.04(89.49)  94.88(89.71)
(20,20) (0*20) 95.12(89.89)  95.17(90.31)  94.99(90.07)  95.11(89.94)  95.25(90.00)  95.44(90.26)
(50,20) (1%7,074,2%4,3%5)  94.72(89.80)  94.88(90.19)  95.18(89.86)  95.01(89.93)  94.73(89.92)  94.98(89.97)
(50,25) ((0,2)"1,1*3) 95.34(90.23)  95.37(90.03)  94.77(89.96)  94.85(90.09)  95.05(90.29)  95.17(90.30)
(50,50) (0*50) 94.73(89.88)  94.92(89.98)  95.19(89.92)  95.13(90.03)  94.93(89.97)  94.95(89.89)
(1,1.5) (10,6) (1*4,0"2) 95.16(89.97)  95.12(90.04)  95.02(89.68)  95.09(89.68)  94.63(89.78)  94.54(89.64)
(20,5) (0*2,5*3) 95.35(89.54)  95.41(89.32)  95.26(90.71)  95.43(90.63)  95.28(89.76)  95.26(89.96)
(20,8) (073,273,3"2) 94.91(90.16)  94.98(90.24)  94.53(89.89)  94.50(90.01)  95.03(89.91)  95.04(89.99)
(20,10) (2,0)"4,1%2) 94.84(89.95)  94.76(90.32)  94.93(90.45)  95.07(90.37)  94.87(89.87)  94.92(89.71)
(20,15) (1*3,0710,1"3) 94.89(90.34)  95.15(90.20)  95.16(89.79)  94.86(90.09)  94.93(89.98)  95.12(90.10)
(20,20) (0*20) 94.78(89.84)  94.75(89.85)  95.00(89.70)  94.99(89.75)  95.02(89.53)  94.92(89.77)
(50,20) (1*7,0%4,2%4,3*5)  95.19(90.21)  95.20(90.18)  94.90(90.45)  95.05(90.56)  95.03(89.58)  94.95(89.73)
(50,25) ((0,2)*1,173) 94.93(90.02)  95.02(90.33)  95.06(90.01)  94.82(90.31)  95.11(89.58)  95.17(89.68)
(50,50) (0*50) 95.20(90.12)  95.15(90.28)  94.91(90.30)  95.03(90.45)  94.98(90.27)  94.92(90.35)
(2.5,0.5) (10,6 (174,0"2) 95.10(90.22)  94.94(90.03)  94.90(89.67)  95.05(89.64)  95.09(89.32)  95.02(89.54)
(20,5) (0%2,5"3) 95.07(89.53)  95.13(89.72)  95.19(89.86)  95.15(90.11)  94.89(90.05)  95.05(90.09)
(20,8) (073,2%3,3%2) 94.58(90.30)  94.70(90.34)  95.14(90.09)  95.33(90.21)  (94.9989.93)  95.05(90.07)
(20,10) (2,0)%4,1%2) 94.49(90.60)  94.56(90.61)  95.14(90.15)  95.11(90.23)  94.99(90.55)  95.05(90.77)
(20,15) (1*3,0710,1%3) 95.32(90.13)  95.43(90.32)  95.44(89.98)  95.36(90.13)  94.76(90.11)  94.97(90.34)
(20,20) (0720) 94.93(90.23)  95.09(90.41)  95.37(90.68)  95.56(90.70)  94.93(89.87)  94.85(90.03)
(50,20) (1*7,0%4,2%4,3"5)  9538(89.74)  95.32(89.74)  94.75(90.63)  94.77(90.51)  94.92(89.71)  94.76(89.94)
(50,25) ((0,2)*11,1*3) 95.36(90.02)  95.43(90.11)  95.02(89.86)  95.18(90.17)  94.77(90.12)  94.70(90.30)
(50,50) (0"50) 95.11(90.37)  95.23(90.33)  94.61(90.35)  94.59(90.51)  95.17(89.57)  95.32(89.79)
(2.5,1.5)  (10,6) (1*4,0%2) 95.16(90.01)  95.21(90.05)  95.08(90.10)  95.09(90.23)  95.00(90.61)  95.00(90.95)
(20,5) (072,5"3) 94.81(90.08)  94.75(90.19)  94.77(90.38)  94.87(90.37)  94.99(89.94)  95.19(90.92)
(20,8) (073,2%3,3%2) 95.26(89.85)  95.32(89.83)  95.05(89.79)  95.22(89.85)  95.27(89.84)  95.36(90.08)
(20,10) (2,0)"4,1%2) 95.49(89.82)  95.68(90.06)  95.16(89.48)  95.17(89.75)  94.95(89.80)  94.90(89.79)
(20,15) (1*3,0710,1"3) 95.00(90.27)  94.73(90.38)  94.99(90.11)  95.13(90.32)  94.64(90.15)  94.78(90.18)
(20,20) (0*20) 94.87(89.92)  95.03(89.93)  94.92(90.08)  94.70(89.99)  94.70(90.11)  94.82(90.24)
(50,20) (1*7,074,2%4,3%5)  94.82(89.86)  94.95(90.20)  95.31(89.87)  95.16(90.11)  94.95(90.24)  95.02(90.18)
(50,25) ((0,2)"1,1*3) 94.56(90.34)  94.44(90.34)  95.01(90.00)  94.89(90.09)  95.10(89.50)  95.14(89.58)
(50,50) (0*50) 95.18(90.98)  95.19(90.82)  95.35(89.81)  95.09(90.17)  94.98(90.43)  95.15(90.44)

Values without parentheses: &« = .05%. Values within parentheses: o = .1%.
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We consider four sets of parameter values as (A, 8) = (1,0.5), (1,1.5), (2.5,0.5),
(2.5,1.5) and various choices of both sample sizes and failure times as (n,m)=
(10,6), (20,5), (20,8), (20,10), (20,15), (20,20), (50,20), (50,25), (50,50) and different = values,
x = 1.7,3.0,8.0. In addition, different censoring schemes R = (Rj, Ra, ..., R;,) are considered for coverage
probability of the confidence interval as shown in the table (3). We use x = 2.5 for empirical type 1 error. All
results that are reported in tables (3) and (4) are based on 10,000 simulations.

Type I error rates for the test Hy : S < s* vs Hy : S > s* when the nominal type I error rate is at « = 0.1 (o =
0.05) are represented in the following table.

Table 4. Percentage of the Empirical type I error rates for testing Hy : S < s* vs Hy : S > s*

(n,m) (N, B) s* Classical Generalize (n,m) (X, 08) s* Classical Generalize
(10,5) (1,2) 075 5.14(09.86) 5.10(10.18) (10,10) (1,2) 0.75 4.96(09.94) 5.13(09.96)
(1,4)  0.05 4.25(09.94) 5.00(10.10) (1,4)  0.05 5.01(09.98) 5.21(10.00)
(22) 050 5.10(10.20) 4.84(09.86) (22) 050 4.93(09.78) 5.18(10.15
(2,4)  0.10 4.94(09.89) 4.62210 .38) (2,4§ 0.10  5.19(09.98) 5.29(10. 123
(4,7) 030 5.08(09.93) 4.94(09.58) (4,7 0.30  4.96(09.55) 5.02(10.50
(15,10) (1,2) 0.75 4.96(09.96) 4.63(09.90) (15,15) (1,2) 0.75 4.88(10.13) 5.15(10.15)
(14) 005 4.84(10.16) 4.91(10.33) (1.4) 005 5.04(10.25) 5.05(10.44)
(2,2)  0.50 5.31(09.68) 4.90210.09) (2,2)  0.50 5.04(09.97) 5.13(09.99)
(2,4) 0.10 4.79(10.28) 5.05(09.96) (2,4) 0.10 4.98(09.92) 5.07(10.42)
(4,7) 030 4.76(09.00) 5.23(10.10) (4,7) 030 4.82(09.95) 5.31(10.30)
Values without parentheses: o = .05%. Values within parentheses: o = .1%.

6. Conclusions

The purpose of this study was to propose a simple method for performing inferences regarding the reliability
functionality of generalized inverted exponential distributions using a generalized variable method with a fixed
removal scheme. In the simulation process, it is straightforward to calculate a generalized p-value and confidence
interval. We first illustrate the proposed method with a real-world example. Using the scale-free goodness-of-fit
test for exponential distributions based on the Gini statistic, we confirmed that the data set follows the generalized
inverted exponential distribution. We then used the data set to calculate the reliability function’s generalized and
classical lower boundaries, as shown in table (1). Table (2) compares the classical and generalized p-values. While
both lower boundaries yield similar results, classical p-values are larger than they should be. For example, for
(n,m) = (23,9) and z = 20, the p-values are 0.103 and 0.157, respectively, even though the p-values should
be lower than 0.05. Compared to the classical method, the proposed method provides more accurate results. In
the simulation example, the coverage probabilities of the generalized and classical lower confidence levels are
presented in table (3), and the type I error rates of both the generalized and classical lower confidence levels are
presented in table (4). Based on these results, we can conclude that the generalized variable method is significantly
more effective than classical methods. In addition to being very flexible, the proposed model is straightforward
to implement. Furthermore, it is possible to obtain small sample results, which is a significant advantage over
frequentist inference.

In the article, we assumed that the scale parameter A\ is known. However, it is important to note that this
assumption may not always be applicable in practical application. In cases where A is not readily available,
it is necessary to estimate it. One commonly used method for estimating A is minimizing the sum of squared
errors (SSE). This method has been discussed in the application example. Additionally, the maximum likelihood
estimation method or other reasonable methods can also be employed to estimate the parameter. The objective of
future research is to develop generalized methods that can accommodate unknown A and 3 parameters in GIED.
By addressing these limitations, researchers aim to provide a more robust and reliable framework for analyzing and
interpreting data from GIED.
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In conclusion, we have presented our initial comparison of our results with classical methods, which are
widely recognized and widely used in the field of statistical analysis. While we have emphasized the comparison
with classical methods, we acknowledge the need to develop our method further and compare it with additional
techniques in the future. By doing so, we aim to enhance the accuracy and robustness of our methods and contribute
to the scientific community’s understanding of data analysis.
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