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ABSTRACT

In éstimating the regression coeificients when hypotheses about
these values are tested, the entire set Of available data is generally
used in testing the hypothésés ebout and estimating the regression
- coefficients. This méthod may not give the best estimates fpr évery"
case because the statistics used for testing the hypotheses and for
estimating are correlated. This sfudy investigates Lhe case where the
data into halves,/one for hypotheses teéting and the other for estimating
the coefficients after the result of hypotheses testing is known. This
method is compared with the previous method through their mean square
errors. The compafison is made under the constriants that the two
halves aregsindendendent and have the Same’set off values Tor the

independent wariables.

The study reveals that neitﬁer method=is absolutely better than
 tHe bthar. However, the method examined in this'study is better when

the values of non-centrality parameters ‘are within ‘an-interval ofwhich
the limits depénd upén the number of restrictions, the semple size and

the eritical value of prior hypotheses testing.
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