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The objective of this study is to investigate the probability of type-1
error and power of the tests 1) Durbin-Watson test 2) Von Neumann ratio test
3) Geary test, for the test of first-order autocorrelation of random errors in
Simple Linear Regression analysis under conditions of autocorrelation
coefficient (P), sample size (n), independent variable (x; ) and distribution
of error (v ¥

The data for this experw&# erated through the Monte Carlo
simulation technique which wa imes under each condition at
five percent significance computer was used to
calculate the probabllltyﬂhﬁgipe-l e#r \d r of the tests.

Results of the 7

1. Probability
1.1 Durbin-Watso
error when sample size
independent variable and
1.2 Von Ne
error for all cases.
1.3 Geary t
for all cases. -

2. Power of the
2.1 1In case of

Von Neumann ratio test have powéfﬁnf tﬁ’ s closely or equally for all
autocorrelation levels (0.1- 0 9i—;zll,u.

.qf independent variable, and all
distributions of erroiﬁ ‘ Vi 15 .

2.2 In case .

atio test have power of

-Dub .iWatson test ar
the tests closely for :El tocorr (0.1-0.9), all models of
dlstrlbutions of error a symmetry (Normal, Uniform).

independent variable,

- Von Néumann ratio testshas the highest power when
autocorrelation ﬂﬂﬂﬁﬂl&ﬂ ﬂ independent variable
and the distrlbu ﬂﬁﬁﬁ mﬂionential Cauchy).

The power of the Geary test has not been compared because
its probablllﬁof tﬁ -1 error is®out of control.
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