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Abstract

We propose a general class of asymptotically distrdn-free tests of a
linear hypothesis in the linear regression model. The tests are based on
regression rank scores, recently introduced by Gutenbrunner and
Jurékova (1992) as dualariables to the regression quantiles aiekker

and Bassett (1978). Their properties are analogous to those of the corre-
sponding rank tests in location modelnlike the other rgression tests
based on aligned rank statisticsyvager, our tests do not require prelimi-
nary estimation of nuisance parameters, indeey &he invariant with
respect to a regression shift of the nuisance parameters.
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