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Relative Frequency of Order Statistics in
Independent and Identically Distributed
Random Vectorsl
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Abstract

The relative frequency of order statistics is investigated for independent and
identjcally distributed (ii.d.) random variables. Specifically, it is shown that the
probability Pr{X, =z} is no less than the probability Pr{X,,=x} at any point
r =z, when r<s, where Xj; denotes the r-th order statistic of an iid. discrete
random vector and z, depends on the population probability distribution. A similar

result for i.id. continuous random vectors is also presented.

Keywords : Order statistic; Probability mass function; Probability density function;
Relative frequency.
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