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Multivariate frailty approach is commonly used to define distributions of random vectors representing lifetimes of individ-

uals/systems and their stochastic comparisons. Here, we study the following multivariate proportional reversed hazard

rate model and give sufficient conditions for stochastic order to hold between the two lifetimes and past lifetime vectors

with different baseline. Let Xk = (Xk1, .., Xkn), k = 1, 2 be n-dimensional vectors with joint cdf

FXk
(x1, .., xn) = E

[
n∏

i=1

GΘk
ki (xi)

]

where Θk ∈ R+ is random frailty and Gki is baseline cdf of X̃k,i(k = 1, 2; i = 1, .., n). In literature a generalised bivariate

frailty model is defined and its two particular cases were studied. Analogous to this we study the bivariate reversed frailty

model assuming dependence among components and give the conditions under which stochastic, likelihood ratio, weak

reversed hazard rate orderings hold between two lifetime vectors with different frailties. We also consider a particular

case of this model in which the baseline distribution function F (x1, x2|θ1, θ2) is represented in terms of a copula and study

stochastic and lower orthant order comparisons among the two lifetime vectors. (Received September 25, 2018)
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