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Abstract
The problem of heteroscedastic errors is one of the problems of linear regression, which leads
to inaccurate results when using the ordinary least squares method (OLS), in addition to the
problem of heteroscedastic errors maybe the data contain some outliers extreme values in
independent variables (High leverage points), presence These values effect the efficiency of
estimating the parameters of the linear regression model if the classical methods are used, and
in the case of the problem of heteroscedastic in addition to the outliers values (HLPS), the
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classical methods will give a misleading inference that cannot be relied upon in determining
confidence intervals and testing hypotheses.
In this paper we will review some of the Robust Heteroscedasticity Consistent Covariance
Matrix (RHCCM) estimators are (HCW4) estimator and the (HCWS) estimator. These
estimatiors are based on finding weights and errors on some robust methods that is used to
detect of outliers extreme values (HLPS), which are both Mahalanobis Distance Based on
Minimum Volume Ellipsoid RMD(MVE), Mahalanobis Distance Based on Minimum
Determinant RMD(MCD), the comparison was done Among the robust Covariance
estimators of the parameters for the general linear regression model by using simulation
experiments according to the Montocarlo method, it was based on the presence of the
problem of heteroscedastic with different severity of heterogeneity, as well as the presence of
different percentage of (HLPS) in the data as well as different sample sizes. The comparison
was based on the standard error criterion (SE) for estimators (HCW4), (HCWS) for the
parameters of the linear regression model. It was concluded that the RMD (MCD) method is
the best for both the (HCW4) (HCW5) estimators
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