Bootstrap-Based Goodness-of-Fit Test for Distributional Regression
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Simulation studies

Rejection rate at 5% significance:

Method | Ho | H
New approach 5.8% | 48.6%
Andrews (1997) 5.2% | 9.8%

Bierens & Wang (2013) | 4.7% | 4.1%
Dikta & Scheer (2021) | 4.6% | 0.0%

— Empirical evidence of higher power

Implementation

R “gofreg”’-package on CRAN




