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Abstract: 

Rana et. al. in 2008 proposed 

modification Goldfield-Quant  

test for detection of  

heteroscedasiticity in the 

presence of outliers by using 

Least Trimmed Squares (LTS). 

The proposes method assumed  

trimming ten percent from 

dataset. In this situation may 

take place losing in clean data 

where the real percentage of 

outliers is less than (10%) or  

the estimator may be 

misleading where the outliers 

percentage is more than (10%). 

The researcher propose another 

modification of Goldfield-

Quant test to be robust. The 

results show our proposed 

method is better than the last 

modification of Goldfield-

Quant test and the classical 

one.  
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 Pindyck and Rubinfeld 

الانفاق  الدخل التسلسل

 المنلي

الانفاق  الدخل التسلسل

 المنزلي

1 5 1.8 (4.9) 11 15 4.2 

2 5 2.0 12 15 4.2 

3 5 2.0 13 15 4.5 

4 5 2.0 14 15 4.8 

5 5 2.1 15 15 5.0  

6 10 3.1 16 20 4.8 

7 10 3.2 17 20 5.0 

8 10 3.5 18 20 5.7 

9 10 3.5 19 20 6.0 

10 10 3.6  20 20 6.2  
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7-: Pindyck and Rubinfeld

Test 

FC=4.2838 

   بوجود القيم الشاذة بدون قيم شاذة

F p – value F p – value 

Classical GQ 78172< 010092 :10382 010;; 

MGQ 9<1000 010008 72 01009; 

RMGQ .4..65 .....1 .4..65 .....1 

F

F
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Test 

FC=2.978 

   بوجود القيم الشاذة  بدون قيم شاذة

F p – value F p – value 

Classical GQ 3.889 0.022 71910 0197: 

MGQ 3.933 0.021 710:8 01:1: 

RMGQ 15.245 0.0001 3.9.3 ...51 

 Montgomery, Peck 

and Vining

 

(2001) Montgomery, Peck and 

Vining

F



P
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Test 

FC=2.978 

   بوجود القيم الشاذة بدون قيم شاذة

F p – value F p – value 

Classical GQ 4.037 0.019 1.468 0.278 

MGQ 3.681 0.026 2.825 0.058 

RMGQ 4.037 0.019 4.715 0.011 
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