S

I [ I 9 @ W a
msul?uumaumu1wmmimaaumammunanﬂﬁuﬁmsm\mmnmsnﬂaatjwuﬁuwnqm

AULINENINYINT
ATAASDTUIAIINEIN e

MVINADA  MAIIADA
AnzwdTmaaiiaemsti  ynansaiumInedy
msfine 2548
ISBN 974-14-3794-3

a e & L4 a @
ﬁ"Uﬁ'ﬂﬁ‘UﬂQ?W'Iﬁ\iﬂiﬂlﬂﬁ'n‘ﬂﬂ'laﬂ



A COMPARISON ON THE POWER OF GOODNESS-OF-TESTS
FOR MULTIPLE LINEAR REGRESSION MODELS

AULINENINYINS

Department of Statistics
Faculty of Commerce and Accountancy
Chulalongkorn University
Academic Year 2005
ISBN 974-14-3794-3



Wdednaninug mmﬁ‘ﬂuLﬁﬂuﬁwmwmmmmﬂutﬁﬂummnannﬁuéﬂﬁuﬁouuu

n1soanaedaudunyg
e UNANNUNA Fad9AH
A1917% AnB
el L o 8
21379851 TANANARTIANGE FREON NIUN 2515NA

a s b) Y o ar

- 4 -

a J—— : —— - 9 o a a 'S -

AN T RiaE N7 L TENTTFTRAVNINGNE B um'tuumwmuwuﬁwuu
H u

-~
udaunihaasnising s 10 w"’f,' o

(ftaadinsafng

ANENTTNNITRDLANE TN UL,
e RTS
f: ..r--17 - E_
ST > W s 1sr5UnssuNNe
AY |

......... 1,4 o AR 8 15N

(79p angnyaz 4 faeian muwmnnnm)

ﬂugnwmw 8113

.............................................. ﬂi‘i‘Nﬂ’]?

’QWTﬂ\’iﬂmNWVJﬂEJ’IﬂEI

Come A s5Y

................................................... N7TNNIT

(09AIaRTNA15e WA A3l )



WNANAA Faaensin | msuFauifiausnnasesnmageuidieuagy
naunﬁuﬁm?uﬁou.u'um?nmnfaﬂﬁuﬁuwu@m.(A COMPARISON ON
THE POWER OF GOODNESS-OF-FIT TEST FOR MULTIPLE LINEAR
REGRESSION MODELS) ®. fitfinm : 76 .8, aum 251ini, 163 with,
ISBN 974-14-3794-3,

v
o

v
LTI E Lot ﬂ:‘vmﬂmaﬁnmua:uﬁ*uumaummmwmmumm‘um?

nagaUiELANNANNAUSMFLN A0k 4  aadineseufililumsideie  mads

Hart (KH) Taa@nmnsdld 900 5 BAN TANTIIAS Ldil ATy ANNARIALARAUTINNS
' 10 AdEIUIAFRAaENg 10 15 20
10.2,04,06,0.8 uax 1.0

HANUAILLUUNG AN1ue

25 30 40 60 waz 80 v

v.

Fauuufildlunside; unpasz iU 2

FuuniidulsBasy 2t | _‘ 1Y Interact :fs‘f'muu*?;'a;,i'lugﬂmmﬁaﬁ'iu
Talnd Taesaulsdassiidh > S0y, N84t lFannsdnnessanmaile
woufiafla  Taenimaagh #0009 a-' 1] r\ unsafiifuualunissiuan
ANaiivaasAN Nl angls |55 7’ —: 5 ANINARBLTBIADANARRLIT 3

v v

a o N
nan1599e AN

a IS !.’ o dd’
TRATEUANTINULRZNTUN

a9 usdasy e il cuwmmiﬁnmmmmmﬂu

Lﬂﬂfazlﬁmémwm?wm@umm WIOUENN SO NG BTI A 'J deiiaualainndd 15 wine

j::gj:’j:q::@;}“mﬂ‘ ‘ﬁ ij ﬁ Wﬂj ﬁ.ﬁuwmswmmummmm
AN TUNMINGA Y

N1PAIN 405 aeieadanan

@123 A05 217NN

UnsAnmn 2548



4582175226 : MAJOR STATISTICS

KEYWORD : GOODNESS-OF-FIT TEST/ REGRESSION MODELS
NGAMPIS CHAISONGKRAM : A COMPARISON ON THE POWER OF
GOODNESS-OF-FIT TEST FOR MULTIPLE LINEAR REGRESSION MODELS.
THESIS ADVISER : ASSOC. PROF. MANOP VARAPHADI. 163 pp.
ISBN 974-14-3794-3.

The objective of this research is ompare test statistic on goodness-of-fit test

atistic (F) , Adaptive Neyman statistic
(AN) and Kuchibhatla and statis lysis was performed in case of

ng icati viag_no replications. The distributions
of random error are norm -l’? . x

Q blevels are 0.01,0.05 and 0.10 ;
AN

¥ ? Secenditbe polynomial degree 2 model ,
1d

‘r.r: 1 9: .'

te ‘Carle
\

program was designed to g&lcgjaie . Pl ty "of type | error and power of the

sample sizes are 10 15 3| e availiable models in this
research including with fi

third the interaction

odel , and last the cosine

function model. All of th e independent variables. The

data of this research Simulation Technique and the

tests through 1,000 times of sir Specified situation.

The results of this research can be summarized piwo cases including with in

L)

case of independen “"' epfications. In the first, the F

- T
test statistics gives t‘ highest "pDOWEr for almost alld of the specified situations

whereas in the second by @t least 15 samfllé sizes , the KH ﬁest statistics gives the

highest power {6k Meﬂagge;ﬁ Hmﬁ wgﬁta veries directly to sample
M

size and significant level. ¢ o Q/ e
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