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Abstract The statistic introduced in Fortiana and Grané (J R Stat Soc B 65(1):115–
126, 2003) is modified so that it can be used to test the goodness-of-fit of a censored
sample, when the distribution function is fully specified. Exact and asymptotic dis-
tributions of three modified versions of this statistic are obtained and exact critical
values are given for different sample sizes. Empirical power studies show the good
performance of these statistics in detecting symmetrical alternatives.
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1 Introduction

The usual way to measure system reliability is to test completed products or compo-
nents, under conditions that simulate real life, until failure occurs. One may think that
the more data available, the more confidence one will have in the reliability level, but
this practice is often expensive and time-consuming. Hence, it is of special interest to
analyze product life before all test units fail. This situation leads to censored samples
that are encountered naturally in reliability studies. The present paper is concerned on
goodness-of-fit tests for this type of data with particular censoring schemes.

Let y1, . . . , yn be independent and identically distributed (iid) random variables
with cumulative distribution function (cdf) F and consider the ordered sample
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