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SUMMARY
The aim of this talk is twofold. On the one hand to present a measure of the shape
of a probability distribution and to study its performance in the elliptic family of
probability distributions. On the other hand to introduce and study a necessary
test for detecting departures from specific elliptic distributions, based on the sample
version of Song’s measure of the shape. In respect to the first purpose, information
theoretic quantities based on Shannon or Rényi entropies and the mutual information
provide with nice descriptive measures of a probability distribution. Among them, a
measure introduced by Song (2001) on the basis of Rényi entropy, may be used as a
descriptive measure of the shape. In the first part of the talk, Song’s measure will be
applied, studied and compared, with other measures, in the broad class of the elliptic
distributions. In the second part of this talk, the empirical version of Song’s measure,
introduced by Zografos (2008), will be exploited in order to present a necessary test
for testing whether a data set is coming from a specific elliptic distribution. The
performance of the test is evaluated by means of a simulation study which controls
type I error and power.
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