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A Procedure to Diagnose the Goodness of Fit of
the Simple Regression Model for Serial
Data with Applications

Takemi Yanagimoto
(The Institute of Statistical Mathematics)

and Masakatsu Yanagimoto

(National Food Research Institute)

Under the assumption of smoothness of the regression curve, a novel procedure to
diagnose the goodness of fit of a simple regression model is proposed by applying the
marginal likelihood. Here we do not assume any specific form (e.g., polynomial) of the
alternative regression function. A marvellous advantage of the procedure is that it
provides an estimated regression curve (spline) as a byproduct. The existing procedures
including the Durbin-Watson test statistic and residual plots are explored in relation to the
proposed procedure.

The procedure is applied to data of trends in year-round consumption of the fresh
vegetables in Japan.



