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RESUMEN 
According to Economic Theory, some random processes should behave as a martingale 
difference. In Statistics, martingale difference assumption allows us to find suitable convergence 
results. In this paper we develop a method for checking if a random process is a martingale 
difference. 
The resulting test is consistent and although it relies in a tests statistic that is not (asymptotically) 
distribution free, bootstrap allows to estimate the case dependent critical values. That statistic 
resembles the Cramer-vonMises Goodness of fit test. Thus, although it is nonparametric in spirit, 
it does not require any smoothing. 
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