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The purpose of this research is to compare the power of the test statistics : weighted least square method
(tw), modificd deiew-one jackkmife method(fyy) and delete-group jackimife method(#; ), for wsting regression
cocfficients of heteroscedastic linear regression models with replication. The two criterions employed for the
comparision are the ability to control probability of type I error and power of the test under the linear regression
models with the number of mdependent variables of 1, 3, the number of levels of independent variables of 6, 9, 15
and the si'qd'ts include the case of equal and unequal replication at 0.01, 0.05 and 0.10 significant kevels. The
distribution of the errors are multivariate normal distribution where the errors have 9 type of heterogeneity i the
variance patterns and both case of errors are uncorrelated and cormrelated within kevel of independent variables.
The data of this experiment are generated through the Monte Carlo simulation techique with 500 repetitions in each

situation. The results of this rescarch can be concluded as follow :

1. Probability of type I error
When errors within level of independent variables are uncomelated, the test statistic [y, and fy, cannot
control prbbability of type I, if heterogeneity of variance between kvel of independent variables are high and
replication within level of independent variables are small. Whea errors within fevel of independent variabies are
correlated, the test statistic I'y, and Iy, can control probability of type I, if emrors within level of independent variables :
are low-comrelated. When errors within kevel of independent variables are uncorrelated and correlated, the test statistic
f; can control probability of type I. The ability to control probability type I error of the test statistic ty will decrease
as difference of replication between level of independent of variablkes increases.
2. Power of the test
In most cases, the test statistic {; is more powerful than £y, when errors within kevel of independent
variables are uncomelated and low-correlatcd. When errors within kevel of independent variabkes are uncorrelated.
The test statistic { and £y, are more powerful than [}, if replication within kevel of independent variables are large.
When errors within kvel of independent variables are low-correlated, the test statistic [ 3 is more powerful than w
and 1, if heterogeneity of variance between kvel of mdependent variables are high and replication within kevel of
independent variables are small. When errors within kvel of independent variables are moderate-correlated and

high-correlated, the test statistic [ is the most powerful of all the test statistics.
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