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0.01 0.1 0.5 1.0
N(0,0.5%) | 1.000 | 1.000 | 1.000 | 0.896
N(0,0.75%) | 0.998 | 0.984 | 0.836 | 0.502

22x1gke] | N(0,0.12) | 0.840 | 0.732 | 0.484 | 0.252
TX t3o 0.826 | 0.700 | 0.504 | 0.244
tio 0.722 | 0.612 | 0.402 | 0.204
te 0.642 | 0.530 | 0.316 | 0.150
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A Bootstrap Test for Linear Relationship by Kernel

Smoothing *

Jangsun Baek ° and Minsoo Kim °©

Abstract

Azzalini and Bowman proposed the pseudo-likelihood ratio test for checking the linear
relationship using kernel regression estimator when the error of the regression model
follows the normal distribution. We modify their method with the bootstrap technique to
construct a new test, and examine the power of our test through simulation. Our method

can be applied to the case where the distribution of the error is not normal.

Key Words : Test for linear relationship, kernel estimator, bootstrap technique
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