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ABSTRACT

This work is filling up the gap in the literature regarding the verification of the log-concavity property which is a widely studied topic due to the fact that it provides desirable estimating properties. At the same time, it is vital in reliability, engineering and stochastic modeling for distinguishing between an exponential, a light-tailed and a heavy tailed distribution. In this work we propose an exponentiality test of fit to be used for distinguishing between exponential and log-convex or long-concave distributions. The proposed test statistic is based on the conspiracy and catastrophe principles. The details of the formulation of the test are provided, an extended simulated study which shows the performance of the proposed test statistic is given, and some concluding remarks are stated. 
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