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A Goodness-of-fit test of Exponentiality for random censored data
using L.2 divergence

Yasser Hashemzaie, Seyyed Mahdi Amir Jahanshahiﬂ, Mohammad Hossein DehghanE

Abstract:
In this paper, the L2 divergence test is introduced to assess the exponentiality of random censored data. The power of this
test is compared using Monte Carlo simulation with other competing tests, including the Kolmogorov-Smirnov, Anderson-
Darling, and Cramer-von-Mises tests based on the empirical distribution function and some other tests based on the informa-
tion criterion. The results of the simulation studies of this research showed that the proposed test generally performs better
than its other competing tests.

Keywords: Goodness of fit test, random censoring, exponential function test, L2 divergence test.
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