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Abstract

The aim of this work is to study some tests to the regression co-
efficients of a model with a linear trend. It is assumed that the error
term follows an AR(1), and the autoregressive parameter is unknown.
The focus is on the test for one slope and on the test which compares
slopes of two or more periods in the same time series. For the case of
one slope tests under study are based on the Ordinary Least Squares
estimators and in a nonparametric counterpart. For the second case of
two slopes the study presents the matrix approach of the model and
explores the behaviour of the parametric test. The autoregressive pa-
rameter is obtained through some competing estimators. The accuracy
of the estimation of this parameter is also analysed. The performance
of the tests is compared through a simulation study under different
assumptions.

Finally, the methods are applied to a pair of series of physico-
chemical variables collected within a framework of a monitoring pro-
gram of water quality.
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