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[Abstract] In practical applications, multiple linear regression models frequently encounter heteroscedasticity
issues. The presence of heteroscedasticity renders the parameter estimators obtained through regression
ineffective and prevents proper hypothesis testing, leading to erroneous conclusions. Therefore, it is crucial to
understand various heteroscedasticity testing methods and select the appropriate one based on specific
circumstances. This paper primarily introduces three commonly used heteroscedasticity tests—the White test,
the Breusch—Pagan test, and the Goldfeld—Quandt test—along with their respective applications.
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