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		This paper proposes a new test for a large set of zero restrictions in regression models based on a seemingly overlooked, but simple, dimension reduction technique. The procedure involves multiple parsimonious regression models where key regressors are split across simple regressions. Each parsimonious regression model has one key regressor and other regressors not associated with the null hypothesis. The test is based on the maximum of the squared parameters of the key regressors. Parsimony ensures sharper estimates and therefore improves power in small sample. We present the general theory of our test and focus on mixed frequency Granger causality as a prominent application involving many zero restrictions. 
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