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A comparison between the problem of the heterogeneity of
the variance error in the model of multiple linear regression
analysis in the case of data distancing from the normal
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Abstract
the most of the statistical tests for testing the hypothesis of Heteroscedasticity need
specific conditions and hypotheses form condition normal distribution data if this
condition is broken , the use statistical tests will not be right because it gives
inaccurate results. So that circular will be through the study of four types of
tests((BP, G — F)and(®,¥) test)in the linear regression.in order to achieve the
comparison among these statistics in tow case
The first case is when the data follow the normal distribution and The second case the
data follow the Cauchy distribution .the simulation style was employed using (Monte
Carlo) method to test of the homoscedasticity , through counting the possibility of
type | error and the power of test for these statistics . We have found that (&, ¥)
statistics in case (normal and Cauchy) distribution of The observations used in

testing hypothesis in the multiple linear regression model model is the best tin both
cases.
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