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New Methods to Test of Heteroskedasticity

X

ZHANG Huajia 7 » SHU Yuan

Abstract: New methods with F-test and with regression are put forward for heteroskedasticity. They
are compared with Goldfeld-Quandt test,  White test and Glejster test. The new tests apply linear
transform to the residuals first, then test them, resulting in higher accuracy, compared with the fomer
ones.
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