TESTING DEP

ARTURES FROM GAMMA, RA

YLEIGH AND

TRUNCA

TED NORMAL DISTRIBUTIONS

JOAN DEL CASTILLO AND PEDRO PUIG

Unitat d’Estadistica i Investigaci� o Oper ativa, Departament de Matem� atiques,

Universitat Aut� onoma de Barc elona, 08193 Bel laterra, Barc elona, Spain

(Received May 15, 1995; revised June 27, 1996)

Abstract. This pap er provides necessary and su�cient conditions for a so-

lution to likelihoo d equations for an exp onential family of distributions, which

includes Gamma, Rayleigh and singly truncated normal distributions. F ur-

thermore, the maximum likelihoo d estimator is obtained as a limit case when

the equations have no solution. These results provide a way to test departures

from Rayleigh and singly truncated normal distributions using the likelihoo d

ratio test. A new easy way to test departures from a Gamma distribution is

also introduced.

Key words and phrases : Exp onential families, Gamma, Rayleigh and singly

truncated normal distributions.