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Runs Test Used for Heteroscedasticity

LAN Jia ging, YU Wan 1ing
(Graduate School of University of Finance and Economics, Chengdu 610074, China)

Abstract: The present normal heteroscedasticity testing means are parameter means, and they call for a certan
distribution of the parameter. However, in practice many parameters do not satisfy those hypothesized distribution. In
order to handle the defect of normal heteroscedasticity testing means, we pose a new mean, that is runs test. This method
can overcome those defects, and can be also applied to small collection of sample. We introduce the principal of Runs
test firstly, then account the use of rurs test on heteroscedasticity testing.
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