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A Test of Statistical Hypothesis about
the Stability of Regression Coefficients

Kozo Kasauara™ and Raizo Ivar*

The regression analysis method is one of the most useful methods when we analyze
a mutual relation between variables, and a causal relation between many independent
variables and a dependent variable, since we can make sure of the practical utility of the
estimated coefficients, i.e. regression coefficients, coefficient of correlation, coefficient of
determination, and so on, by using the test of statistical hypothesis.

We wish to prove the effectiveness of the t-test of statistical hypothesis about a
regression coefficient equal to the f-test of statistical hypothesis about the coefficient
of correlation in case the regression function in applied to the simple regression

function.

In the second place we wish to introduce one interesting figure which may

show the relationship between the coefficient of determination and the degree of
freedom under a certain number of the independent variables.

The following became clear by the proof ; it is good enough only to test statistical
hypothesis of either the regression coefficient or the coefficient of correlation.
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