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Th is  study att皿pts to explore the i s sues i n  

hypothes i s  test ing o f  populat ion  d i s tr ibut ion s ,  

based o n  Whites' information matri x  test (White, 

1 982) .  We point out that White ' s v'D(0) method 

requires the computation of the third derivatives 

of log-density for finding the covariance matrix ,  

wh ich  i s  very l abor- inten s ive  and impract ical . 

Chesher ( 1 983 )  and Lancaster ( 1 984) developed 

a s impler method of artificial  regreJis ion where 

the computation i s  no longer needed. It is found 

that White ' s  w is equal to sample s ize n multiplied 

by the coefficient of determi nation R2 . However, 

the i r  m ethod i s  i mproper  w h e n  v'D( 0 )  = 0 .  

Accord ing ly ,  we propose another est imator to 

correct the errors in the art i fi c ial  regress ion .  

Without strong theoreti cal ev idence, these three 

methods are compared through a s imulation study 

in terms of type I error rates .  The results show 

that the artificial regression method tends to over

reject the nul l  hypothes is ,  White ' s  method yields 

very satisfactory results .  Our method is between 

these two methods in performance , indicating that 

our method is s imple and effecti ve. 
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