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Testing for chamge-point of parameters in the
linear regression model

LIU Xuan
( Department of Basic Teaching and Research » Yango College s Fuzhou 350015, China )

Abstract: The parameters of linear regression models may change with the change of the application environ-
ment. So it is necessary to test and analyze the parameters of the model. Using appropriate weight difference
of the front and back samples least squares estimators of the regression parameters, we obtained an effective
test statistics and gradual distribution for linear regression model that error distribution may not satis{y normal
distribution.
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