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Statistical tests for regularity conditions in econometrics and its applications
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Two statistical tests for econometric models are developed in this research.
One test is a Granger causality test and it can detect any nonlinear causality. The test statistic is
distributed as a weighted average of chi square random variables under the null hypothesis. And it can
detect any parametric rate local alternative.
Another test is a nonparametric test of regression functions in instrumental variable models. The test
statistic is distributed as the standard normal distribution, and it is a rate optimal minimax test.
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