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Tests for exponentiality against NBRUE

alternative life distributions ∗

S.G. Meintanis†, Ya.Yu. Nikitin‡, and A.V. Tchirina§

Abstract

The empirical Laplace transform is utilized to construct a family of tests for the

null hypothesis that a random variable is exponentially distributed. The tests are

consistent against the ‘new better than renewal used in expectation’ (NBRUE) class

of alternatives. The limiting distribution of the test statistics is derived in case of a

general underlying distribution, and the exact local Bahadur efficiency is calculated

for several families of alternatives. The finite–sample properties of the proposed

procedures are investigated via simulation.

∗Received: January 4, 2007; Accepted: February 27, 2007.
Key words and phrases: goodness–of–fit test, empirical Laplace transform, life distributions, exact slope.
AMS 2000 subject classifications. Primary 62G10; secondary 62G20.

†Mailing Address: Department of Economics, National and Kapodistrian University of Athens
8 Pesmazoglou Street, 105 59 Athens, Greece. E–mail: simosmei@econ.uoa.gr.

‡Mailing Address: Dept. of Math. and Mech. and School of Management, St. Petersburg University,
198504, Russia. E–mail: yanikit47@mail.ru. Partially supported by the RFBR grant 06-01-00179.

§Mailing Address: St. Petersburg Electrotechnical University, Prof. Popova 5, St. Petersburg, 197376,
Russia. E–mail: antch@mail.ru.

International Journal of Statistics and Management System 
Vol. 2 No. 1 (January-June, 2017)


