Sharp bounds on L-moments
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Abstract

The expectations of specific linear combinations of order statistics
from i.i.d. samples with a finite expectation parent distribution are
called L-moments and denoted as A, r = 1,2,.... They were intro-
duced by Hosking [1]. The L-moments uniquely characterize the distri-
bution, and admit to explicitly recover its quantile function. The first
L-moments A\, r = 1,2, 3,4, describe basic shape properties of the dis-
tribution: location, dispersion, skewness, and peakedness, respectively.
We present sharp lower nad upper bounds on L-moments expressed
in the scale units based on central absolute moments of the baseline
distribution, and the second L-moment being a half of the Gini mean
difference. We also determine the distributions attaing these bounds.
The talk is based on papers [2] and [3].
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