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A Goodness of fit Test for Exponentiality Based
on Estimated Renyi Information
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Abstract: In this paper, we establish a goodness of fit test for exponen-
tiality based on the estimated Renyi information. We use an estimator for

Renyi distance in manner of Correa entropy estimate. Critical values of the

test are computed by Monte Carlo simulation. Also we compute the power
of the test under different alternatives and show that it compares favorably

with the leading competitor.
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