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A Normality Test by Using
the Simple Regression Analysis
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This paper deals with a normality test to determine whether the data are sampled from nor

mal population or not.

In this paper the property that the mean and variance are independently distributed only for the
normal distribution is used as a basis for developing a new test using the simple regression analysis.
Considering the mean and variance of a random sample as independent and dependent variables, if it
has not the regression relationship we conclude that the data were sampled from the normal distributicn.

The Monte-Carlo power study shows that the new test using the simple regression analysis has good
power property relative to 6 well-known test methods for 11 distributions.
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_.80._




v/ B1 1 B (Skewness)
B2 R (Kurtosis)

n L EERE

K S : Kolmogorov-Smirnov

CM : Cramer-Von Mises
K : Vasicek

]
! New
Population | »/ B; Bl n KS cM K w |J b z Z* | Test
Gamma 141 6.0 | 20 345 | 433 447 50.3 498 55.1 58.0 84.0
(@=2) 30 445 | 569 61.8 714 64.9 74.0 80.4 94.6
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