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Abstract
In this talk we consider the entropy based goodness of fit test. The entropy goodness of fit test has been extensively studied by many researchers. We first introduce Vasicek's test which is the most famous entropy based goodness of fit test in the literature. It is well known that Vasicek's test is distribution free in the simple vs. simple hypothesis case but is not so any longer in the composite hypothesis case. Hence, we propose a method to overcome this defect. On the other hand,it can be seen that Vasicek's test is hard to apply in time series models. Thus, as an alternative, we consider the maximum entropy test proposed by Lee, Vonta and Karagrigourio and introduce a way to construct a distribution free test by using the martingale transformation technique of the empirical process. We apply this method to unstable autoregressive models.
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