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PANVADEE NGOWHAJINTANA : VALIDATING LINEAR REGRESSION MODEL BY
SPLITTING DATA WITH DUPLEX ALGORITHM. THESIS ADVISOR : DR. SUPOL
DURONGWATTANA, Ph.D., 109 PP. '

The objective of this study was to propose the method of validating

linear regression model by splitting data with DUPLEX algorithm. It was the
data validity. The study also investigated the robustness of Chow test, the

test of equality in linear regression coefficients when the assumption of
error was violated for the case of logistic, double exponential and scale

contaminated normal distributions. As for scale contaminated normal
distribution, the scale factor of 3 and 10 and contaminated percent-ofd, 5, 40

"and 25 were used in this case. Considering the robustness of Chow test, it
was measured by probability of type error.

This study was carried out sample size of 30, 40, 50, 60,

70, 80, 90 and 100 with p i «variables of 1, 2, 4, 6, 8 and
10. The data were obtai g T i . using Monte Carlo technique,

repeated 100 times, at tt i¢ance T e .01, .05, and .10.

The results

1. The e

as, logistic, double
on the robustness of AR
2. Undezx ' i reuste lg_ \\Fed above, the ability to

control the robustnes f;-f affected by the number of independent
variables. The more indepen riables we being used the greater the

ability to control prob ?l;‘et o¥ of Chow test was.
3. At differents ' aificance, robustness of Chow test

was out of control. 1In oth;, the Pility to control probability of
type I error of Chow test i iificantly as the higher level of

error distribution; such
nated normal, had influence

8 e =,
significance was used. .
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