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The objective of this research is to compare test statistic on goodness-of-fit test
for regression models. The test statistics are F statistic (F) , Adaptive Neyman statistic
(AN) and Kuchibhatla and Hart statistic (KH). The analysis was performed in case of
independent variables having replications and having no replications. The distributions
of random error are normal distribution. The significant levels are 0.01 ,0.05 and 0.10;
sample sizes are 10 15 20 25 30 40 60 and 80 . There are availiable models in this
research including with firstly the linear model, second the polynomial degree 2 model ,
third the interaction between two independent variables model , and last the cosine
function model. All of them are separated in one and three independent variables. The
data of this research was obtained by Monte Carlo Simulation Technique and the
program was designed to calculate the probability of type | error and power of the
tests through 1,000 times of simulation for each specified situation.

The results of this research can be summarized in two cases including with in
case of independent variables have replications and no replications. In the first, the F
test statistics gives the highest power for almost all of the specified situations
whereas in the second by at least 15 sample sizes , the KH test statistics gives the
highest power for there . Power of the test of three statistics varies directly to sample

size and significant level,





