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SUMMARY

The theory of order statistics provides many useful distributional
equations for specific underlying distributions. The question then arises of
whether an order statistics distribution equation is a characteristic
property of the corresponding distribution. In this talk we will use the
constancy of the conditional expectation of some appropriate functions
of order statistics on some others to characterize a new general family of
distributions. A surprising fact is that the simplest Student (t2)
distribution is among these distributions. We will also discuss some simple
properties of this family of distributions. As it turns out, the new family
can approximate a number of common distributions such as Tukey
lambda, Cauchy and Gumbel (for the maximum).
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