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Joint marginal densities of order statistics:
simple proof and some useful identities

Seyed Mahmood Mirjalili, Jaber Kazempoor E, and Behshid Yasavolid

Abstract:
The cumulative distribution and density functions of a product of some random variables following the power distribution
with different parameters have been provided. The corresponding characteristic and moment-generating functions are also
derived. We extend the results to the exponential variables and furthermore, some useful identities have been investigated in

detail.
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