
HeteroscedasticityBiblio.pdf            © 2012, Timothy G. Gregoire, Yale University 
 

Last revised: November 2014 
HETEROSCEDASTICITY, BIBLIOGRAPHY 

1936-Present (240 entries) 
 

1. Bartlett, M. S. 1936. The Square Root Transformation in Analysis of Variance. 
Supplement to the Journal of the Royal Statistical Society, 3(1): 68-78. 
 

2. Cochran, W.G. (1937). Problems arising in the analysis of a series of similar 
experiments. Journal of the Royal Statistical Society, Supplement Vol. IV, 1: 102-
118. 

 
3. Yates, F. & Cochran, W.G. (1938). The analysis of groups of experiments. Journal 

of Agricultural Science, XXVIII(IV): 556-280. 
 

4. Bartlett, M.S. & Kendall, D.G. (1946). The statistical analysis of variance-
heterogeneity and the logarithmic transformation. Supplement to the Journal of the 
Royal Statistical Society-Series B 8(1): 128-138. 

 
5. Bartlett, M.S. (1947). The use of transformations. Biometrics 3: 39-53. 

 
6. Freeman, M.F. & Tukey, J.W. (1950). Transformations related to the angular and 

the square root. Annals of Mathematical Statistics 21: 607-611. 
 

7. Theil, H. (1951). Estimates and their sampling variance of parameters of certain 
heteroscedastic distributions. International Statistical Institute Review 19: 141-
147. 

 
8. Box, G. E. P. (1953). Non-normality and tests on variances. Biometrika 

40(3/4):318-335. 
 

9. David, H.A. (1956). The ranking of variances in normal populations. Journal of 
the American Statistical Association 51: 621-626.  

 
10. Tukey, J.W. (1956). On the comparative anatomy of transformations. Annals of 

Mathematical Statistics 27(3): 602-632. 
 

11. Scheffe, H. (1959). Analysis of Variance. New York: John Wiley & Sons. (pp.339-
345, 351-369) 

 
12. Levene, H. (1960). Robust tests for equality of variances. In J. Olkin (ed.), 

Contributions to Probability and Statistics (pp.278-292). Palo Alto, California: 
Stanford University Press. 

 
13. Imhof, J.P. (1961). Computing the distribution of quadratic forms in normal 

variables. Biometrika 48(3 and 4): 419-426. 
 

14. Mandel, J. (1964). Estimation of weighting factors in linear regression and analysis 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 2 

of variance. Technometrics 6(1): 1-25. 
 

15. Goldfeld, S.M. & Quandt, R.E. (1965). Some tests for homoscedasticity. Journal 
of the American Statistical Association 60(310: 539-547. 

 
16. Geary, R.C. (1966). A note on residual heterovariance and estimation efficiency in 

regression. The American Statistician 20(4): 30-31. 
 

17. Park, R.E. (1966). Estimation with heteroscedastic error terms. Econometrica 
34(4): 888. 

 
18. Williams, J.S. (1967). The variance of weighted regression estimators. Journal of 

the American Statistical Association 62(320): 1290-1301. 
 

19. Hoyle, M. H. 1968. The Estimation of Variances After Using a Gaussianating 
Transformation. The Annals of Mathematical Statistics, 39(4): 1125-1143. 

 
20. Jacquez, J.A., Mather, F.J. & Crawford, C.R. (1968). Linear regression with non-

constant, unknown error variances: sampling experiments with least squares and 
maximum likelihood estimators. Biometrics 24(3): 607-626. 

 
21. Kruskal, J. (1968). Transformations of data. International Encyclopedia of the 

Social Sciences 15: 182-192. 
 

22. Rutemiller, H.C. & Bowers, D.A. (1968). Estimation in a heteroscedastic 
regression model. Journal of the American Statistical Association 63(322): 552-
557. 

 
23. Swindel, B.F. (1968). On the bias of some least-squares estimators of variance in a 

general linear model. Biometrika 55(2): 313-316. 
 

24. Bement, T.R. & Williams, J.S. (1969). Variance of weighted regression estimators 
when sampling errors are independent and heteroscedastic. Journal of the 
American Statistical Association 64(328): 1369-1382. 

 
25. Glejser, H. (1969). A new test for heteroskedasticity. Journal of the American 

Statistical Association 64(325): 316-323. 
 

26. Chew, V. (1970). Covariance matrix estimation in linear models. Journal of the 
American Statistical Association 65(329): 173-181. 

 
27. Rao, C.R. (1970). Estimation of heteroscedastic variances in linear models. 

Journal of the American Statistical Association 65(329): 161-172. 
 

28. Rao, J.N.K. & Subrahmaniam, K. (1971). Combining independent estimators and 
estimation in linear regression with unequal variances. Biometrics 27: 971-990. 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 3 

 
29. Games, P.A., Winkler, H.B. & Probert, D.A. (1972). Robust tests for homogeneity 

of variance. Educational and Psychological Measurement 32: 887-909. 
 

30. Ghosh, B.K. (1972). On Lehmann’s Test for homogeneity of variances. Journal of 
the Royal Statistical Society–Series B 34(2): 221-234. 

 
31. Goldfield, S.M. & Quandt, R.E. (1972). Nonlinear methods in econometrics. 

Amsterdam: North-Holland. (pp.78-123) 
 

32. Hall, J. (1972). Some comparisons of tests for equality of variances. Journal of 
Statistical Computation and Simulation 1: 183-194. 

 
33. Amemiya, T. (1973). Regression analysis when the variance of the dependent 

variable is proportional to the square of its expectation. Journal of the American 
Statistical Association 68(344): 928-934. 

 
34. Hartley, H.O. & Jayatillake, K.S.E. (1973). Estimation for linear models with 

unequal variances. Journal of the American Statistical Association 68(341): 189-
192. 

 
35. Hoyle, M.H. (1973). Transformations–An introduction and a bibliography. 

International Statistical 41(2): 203-223. 
 

36. Layard, M.W.J. (1973). Robust large-sample tests for homogeneity of variances. 
Journal of the American Statistical Association 68(341): 195-198. 

 
37. Rao, J.N.K. (1973). On the estimation of heteroscedastic variances. Biometrics 

29(1): 11-24. 
 

38. Brown, M.B. & Forsythe, A.B. (1974). Robust tests for the equality of variances. 
Journal of the American Statistical Association 69(346): 364-367. 

 
39. Sathe, S.T. & Vinod, H.D. (1974). Bounds on the variance of regression 

coefficients due to heteroscedastic or autoregressive errors. Econometrica 42(2): 
333-340. 

 
40. Seegrist, D.W. (1974). Weighted regression analysis and interval estimators. 

USDA Forest Service, Northeastern Forest and Experiment Station Research Note 
NE-195. 

 
41. Toyoda, T. (1974). Use of the Chow test under heteroscedasticity. Econometrica 

42(3): 601-608. 
 

42. Zarembka, P. (1974). Transformation of variables in econometrics. In P. Zarembka 
(ed.) Frontiers in Econometrics (pp.81-142). New York: Academic Press. 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 4 

 
43. Bloomfield, P. & Watson, G.S. (1975). The inefficiency of least squares. 

Biometrika 62(1): 121-128. 
 

44. Hinkley, D.V. (1975). On power transformations to symmetry. Biometrika 62(1): 
101-111. 

 
45. Horn, S.D. & Horn, R.A. (1975). Comparison of estimators of heteroscedastic 

variances in linear models. Journal of the American Statistical Association 
70(352): 872-879. 

 
46. Horn, S.D., Horn, R.A. & Duncan, D.B. (1975). Estimating heteroscedastic 

variances in linear models. Journal of the American Statistical Association 
70(350): 380-385. 

 
47. Knott, M. (1975). On the minimum efficiency of least squares. Biometrika 62(1): 

129-132. 
 

48. Williams, J.S. (1975). Lower bounds on convergence rates of weighted least 
squares to best linear unbiased estimators. In J.N. Srivastava (ed.) A Survey of 
Statistical Design and Linear Models (555-570). Netherlands: North-Holland. 

 
49. Chaubey, Y.P. & Rao, P.S.R.S. (1976). Efficiencies of five estimators for the 

parameters of two linear models with unequal variances. Sankhya 38(B,4): 364-
370. 

 
50. Harvey, A.C. (1976). Estimating regression models with multiplicative 

heteroscedasticity. Econometrica 44(3): 461-465. 
 

51. Amemiya, T. (1977). A note on a heteroscedastic model. Journal of Econometrics 
6: 365-370. 

 
52. Epps, T.W. & Epps, M.L. (1977). The robustness of some standard tests for 

autocorrelation and heteroskedasticity when both problems are present. 
Econometrica 45(3): 745-753. 

 
53. Jayatissa, W.A. (1977). Tests of equality between sets of coefficients in two linear 

regressions when disturbance variances are unequal. Econometrica 45(5): 1291-
1292. 

 
54. Schmidt, P. & Sickles, R. (1977). Some further evidence on the use of the Chow 

Test under heteroskedasticity. Econometrica 45(5): 1293-1298. 
 

55. Bickel, P.J. (1978). Using residuals robustly I: tests for heteroscedasticity, 
nonlinearity. The Annals of Statistics 6(2): 266-291. 

 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 5 

56. Brown, K.G. (1978). Estimation of variance components using residuals. Journal 
of the American Statistical Association 73(361): 141-146. 

 
57. Fuller, W.A. & Rao, J.N.K. (1978). Estimation for a linear regression model with 

unknown diagonal covariance matrix. The Annals of Statistics 6(5): 1149-1158. 
 

58. Godfrey, L.G. (1978). Testing for multiplicative heteroskedasticity. Journal of 
Econometrics 8: 227-236.      

 
59. Just, R.E. & Pope, R.D. (1978). Stochastic specification of production functions 

and economic implications. Journal of Econometrics 7: 67-86. 
 

60. Breusch, T.S. & Pagan, A.R. (1979). A simple test for heteroscedasticity and 
random coefficient variation. Econometrica 47(5): 1287-1294. 

 
61. Egy, D. & Lahiri, K. (1979). On maximum likelihood estimation of functional 

form and heteroskedasticity. Economic Letters 2: 155-159. 
 

62. eselman, H.J., Games, P.A. & Clinch, J.J. (1979). Tests for homogeneity of 
variance. Journal of Statistical Computation and Simulation B8(2): 113-129. 

 
63. Swamy, P.A.V.B. & Mehta, J.S. (1979). Estimation of common coefficients in two 

regressions equations. Journal of Econometrics 10: 1-14. 
 

64. Bradley, J.V. (1980). Nonrobustness in classical tests on means and variances: a 
large-scale sampling study. Bulletin of the Psychonomic Society 15(4): 275-278. 

 
65. Greenberg, E. (1980). Finite sample moments of a preliminary test estimator in the 

case of possible heteroscedasticity. Econometrica 48(7): 1805-1813. 
 

66. Jobson, J.D. & Fuller, W.A. (1980). Least squares estimation when the covariance 
matrix and parameter vector are functionally related. Journal of the American 
Statistical Association 75(369): 176-181. 

 
67. White, H. (1980). A heteroskedasticity-consistent covariance matrix estimator and 

a direct test for heteroskedasticity. Econometrica 48(4): 817-838. 
 

68. Aranda-Ordaz, F.J. (1981). On two families of transformations to additivity for 
binary response data. Biometrika 68(2): 357-363. 

 
69. Carroll, R. J. & Ruppert, D. 1981. On Prediction and the Power Transformation 

Family. Biometrika, 68(3): 609-615. 
 

70. Conover, W.J., Johnson, M.E. and Johnson, M.M. (1981). A comparative study of 
tests for homogeneity of variances, with applications to the outer continental shelf 
bidding data. Technometrics 23(4): 351-361. 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 6 

 
71. Good, I.J. (1981). Testing equality of variances in sampling from two normal 

populations. Journal of Statistical Computation and Simulation C86, 140-142. 
 

72. Hawkins, D.M. (1981). A new test for multivariate normality and 
homoscedasticity. Technometrics 23(1): 105-110. 

 
73. Koenker, R. (1981). A note on studentizing a test for heteroscedasticity. Journal of 

Econometrics 17: 107-112. 
 

74. Lahiri, K. & Egy, D. (1981). Joint estimation and testing for functional form and 
heteroskedasticity. Journal of Econometrics 15: 299-307. 

 
75. Vinod, H.D. & Ullah, A. (1981). Autoregressive moving average (ARMA) 

regression errors and heteroscedasticity. In Recent Advances in Regression 
Methods (pp.90-119). New York: Marcel Dekker. 

 
76. Carroll, R.J. (1982a). Adapting for heteroscedasticity in linear models. The Annals 

of Statistics 10(4): 1224-1233. 
 

77. Carroll, R.J. (1982b). Two examples of transformations when there are possible 
outliers. Applied Statistics 31(2): 149-152. 

 
78. Carroll, R.J. & Ruppert, D. (1982a). A comparison between maximum likelihood 

and generalized least squares in a heteroscedastic linear model. Journal of the 
American Statistical Association 77(380): 878-882. 

 
79. Carroll, R.J. & Ruppert, D. (1982b). Robust estimation in heteroscedastic linear 

models. The Annals of Statistics 10(2): 429-441. 
 

80. Cressie, N. (1982). Playing safe with misweighted means. Journal of the American 
Statistical Association 77(380): 754-759. 

 
81. Currie, D.J. (1982). Estimating Michaelis-Menten parameters: bias, variance and 

experimental design. Biometrics 38: 907-919. 
 

82. Cook, R.D. & Weisberg, S. (1983). Diagnostics for heteroscedasticity in 
regression. Biometrika 70(1): 1-10. 

 
83. Cragg, J.G. (1983). More efficient estimation in the presence of heteroscedasticity 

of unknown form. Econometrica 51(3): 751-763. 
 

84. Deaton, M.L., Reynolds, M.R., Jr. & Myers, R.H. (1983). Estimation and 
hypothesis testing in regression in the presence of nonhomogeneous error 
variances. Communications in Statistics–Simulation and Computation 12(1): 45-
66. 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 7 

 
85. Chesher, A. (1984). Testing for neglected heterogeneity. Econometrica 52(4): 865-

872. See notebook on spec. tests. 
 

86. Don, M. M. 1984. Reducing Transformation Bias in Curve Fitting. The American 
Statistician, 38(2): 124-126. 

 
87. Fomby, T.B., Hill, R.C. & Johnson, S.R. (1984). Advanced Econometric Methods. 

New York: Springer-Verlag. (pp. 196-197) 
 

88. Freedman, D.A. & Peters, S.C. (1984). Bootstrapping a regression equation: some 
empirical results. Journal of the American Statistical Association 79(385): 97-106. 

 
89. Mandy, D.M. (1984). The moments of a pre-test estimator under possible 

heteroscedasticity. Journal of Econometrics 25: 29-33. 
 

90. Matloff, N. & Rose, R. (1984). A comparison of two methods for estimating 
optimal weights in regression analysis. Journal of Statistical Computation and 
Simulation 19: 265-274. 

 
91. Miller, D.M. (1984). Reducing transformation bias in curve fitting. The American 

Statistician 38(2): 124-126. 
 

92. Nürnberg, G. (1984). Robustness of two-sample tests for variances. In D. Rasch 
and M.L. Tiku (eds.) Robustness of Statistical Methods and Nonparametric 
Statistics (pp.75-82). VEB Deutscher Verlag der Wissenschaften. 

 
93. Peck, C.C., Beal, S.L., Sheiner, L.B. & Nichols, A.I. (1984). Extended least 

squares nonlinear regression: a possible solution to the “choice of weights” 
problem in analysis of individual pharmacokinetic data. Journal of 
Pharmacokinetics and Biopharmaceutics 12(5): 545-558. 

 
94. Rothenberg, T.J. (1984). Approximate normality of generalized least squares 

estimates. Econometrica 52(4): 811-825. 
 

95. Yancey, T.A., Judge, G.G. & Miyazaki, S. (1984). Some improved estimators in 
the case of possible heteroscedasticity. Journal of Econometrics 12: 133-150. 

 
96. Amemiya, T. (1985). Advanced Econometrics. Cambridge, Massachusetts: 

Harvard University Press. (pp.198-207) 
 

97. Atkinson, A.C. (1985). Transformations and constructed variables. In Plots, 
Transformations, and Regressions: An Introduction (pp.80-136). New York: 
Oxford University Press. 

 
98. Breiman, L. & Friedman, J.H. (1985). Estimating optimal transformations for 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 8 

multiple regression and correlation. Journal of the American Statistical 
Association 80(391): 580-619. 

 
99. Carroll, R.J. & Ruppert, D. (1985). Transformations in regression: a robust 

analysis. Technometrics 27(1): 1-12.  
 

100. Davidson, R. & MacKinnon, J.G. (1985). Testing linear and loglinear regressions 
against Box-Cox alternatives. Canadian Journal of Economics XVIII(3): 499-517. 
In Box-Cox folder. 

 
101. Judge, G.G., Griffiths, W.E., Hill, R.C., & Lütkepohl, H. (1985). The Theory and 

Practice of Econometrics. New York: Wiley. (pp.444-464) 
 

102. Kennedy, P. (1985a). A rule of thumb for mixed heteroskedasticity. Economics 
Letters 18: 157-159. 

 
103. Kennedy, P.E. (1985b). A suggestion for measuring heteroskedasticity. 

Communications in Statistics–Simulation and Computation 14(4): 845-851. 
 

104. Kleijnen, J.P.C., Cremers, P. & van Belle, F. (1985). The power of weighted and 
ordinary least squares with estimated unequal variances in experimental design. 
Communications in Statistics–Simulation and Computation 14(1): 85-102. 

 
105. MacKinnon, J.G. & White, H. (1985). Some heteroskedasticity-consistent 

covariance matrix estimators with improved finite sample properties. Journal of 
Econometrics 29: 305-325. 

 
106. Ali, M.M. & Silver, J.L. (1985). Tests for equality between sets of coefficients in 

two linear regressions under heteroscedasticity. Journal of the American Statistical 
Association 80(391): 730-735. 

 
107. Sarkar, N. 1985. Box-cox transformation and the problem of heteroscedasticity. 

Communications in Statistics - Theory and Methods, 14(2): 363-379. 
 

108. Scheiner, L.B. & Beal, S.L. (1985). Pharmacokinetic parameter estimates from 
several least squares procedures: superiority of extended least squares. Journal of 
Pharmacokinetics and Biopharmaceutics 13(2): 185-201. 

 
109. Tabatabai, M.A. & Tan, W.Y. (1985). Some comparative studies on testing 

parallelism of several straight lines under heteroscedastic variances. 
Communications in Statistics–Simulation and Computation 14(4): 837-844. 

 
110. Taylor, J. M. G. 1985. Power Transformations to Symmetry. Biometrika, 72(1): 

145-152. 
 

111. Atkinson, A.C. (1986a). Diagnostic tests for transformations. Technometrics 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 9 

28(1): 29-37. 
 

112. Atkinson, A.C. (1986b). Masking unmasked. Biometrika 73(3): 533-541. 
 

113. Dufour, J.-M. (1986a). Bias of S2 in linear regressions with dependent errors. The 
American Statistician 40(4): 284-285. 

 
114. Dufour, J.-M. (1986b). On estimators of the disturbance variance in econometric 

models: some general small-sample results on bias and the existence of moments. 
Cahiers de recherche 8624. Universite de Montreal, Departement de sciences 
economiques. 18 pages. 

 
115. Taylor, J. M. G. 1986. The Retransformed Mean After a Fitted Power 

Transformation. Journal of the American Statistical Association, 81(393): 114-
118. 

 
116. Giltinan, D.M., Carroll, R.J. & Ruppert, D. (1986). Some new estimation methods 

for weighted regression when there are possible outliers. Technometrics 28(3): 
219-230. 

 
117. Griffiths, W.E. & Surekha, K. (1986). A Monte Carlo evaluation of the power of 

some tests for heteroscedasticity. Journal of Econometrics 31: 219-231. 
 

118. Rivest, L.-P. (1986). Bartlett’s, Cochran’s, and Hartley’s tests on variances are 
liberal when the underlying distribution is long-tailed. Journal of the American 
Statistical Association 81(393): 124-128. 

 
119. Royall, R.M. (1986). Model robust confidence intervals using maximum 

likelihood estimators. International Statistical Review 54(2): 221-226. 
 

120. Snee, R.D. (1986). An alternative approach to fitting models when re-expression 
of the response is useful. Journal of Quality Technology 18(4): 211-225. 

 
121. Taylor, J.M.G. (1986). The retransformed mean after a fitted power 

transformation. Journal of the American Statistical Association 81(393): 114-118. 
 

122. Weber, N.C. (1986). The jackknife and heteroskedasticity. Economic Letters 20: 
161-163. 

 
123. Wilcox, R.R., Charlin, V.L. & Thompson, K.L. (1986). New Monte Carlo results 

on the robustness of the anova F, W and F* statistics. Communications in 
Statistics–Simulation and Computation 15(4): 933-943. 

 
124. Aitkin, M. (1987). Modelling variance heterogeneity in normal regression using 

GLIM. Applied Statistics 36(3): 332-339. 
 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 10 

125. Chesher, A. & Jewitt, I. (1987). The bias of a heteroskedasticity consistent 
covariance matrix estimator. Econometrica 55(5): 1217-1222. 

 
126. Davidian, M. & Carroll, R.J. (1987). Variance Function Estimation. Journal of the 

American Statistical Association 82(400): 1079-1091. 
 

127. Farebrother, R.W. (1987). The statistical foundations of a class of parametric tests 
for heteroscedasticity. Journal of Econometrics 36: 359-368. 

 
128. Giltinan, D.M. & Ruppert, D. (1987a). Computing robust variance estimates in 

heteroscedastic regression. Paper presented at Biometric Society Meetings, Dallas, 
Texas. 12 pages. 

 
129. Giltinan, D.M. & Ruppert, D. (1987b). Fitting heteroscedastic regression models 

to individual pharmacokinetic data using standard statistical software. Preprint 
article. 

 
130. McCulloch, C.E. (1987). Tests for equality of variances with paired data. 

Communications in Statistics–Theory and Methods 16(5): 1377-1391. 
 

131. Müller, H.-G. & Stadtmüller, U. (1987). Estimation of heteroscedasticity in 
regression analysis.  The Annals of Statistics 15(2): 610-625. 

 
132. Nelson, L.S. (1987). A gap test for variances. Journal of Quality Technology 

19(2): 107-109. 
 

133. Roshwalb, A. (1987). The estimation of a heteroscedastic linear model using 
inventory data. Draft paper to be presented at the 147th Annual Meeting of the 
American Statistical Association, San Francisco, CA, August 17-20. 

 
134. Weerahandi, S. (1987). Testing regression equality with unequal variances. 

Econometrica 55(5): 1211-1215. 
 

135. Beal, S.L. & Sheiner, L.B. (1988). Heteroscedastic nonlinear regression. 
Technometrics 30(3): 327-338. 

 
136. Bloch, D.A. & Moses, L.E. (1988). Nonoptimally weighted least squares. The 

American Statistician 42(1): 50-53. 
 

137. Carroll, R.J. & Cline, D.B.H. (1988). An asymptotic theory for weighted least-
squares with weights estimated by replication. Biometrika 75(1): 35-43. 

 
138. Carroll, R.J., Wu, C.F.J. & Ruppert, D. (1988). The effect of estimating weights 

in weighted least squares. Journal of the American Statistical Association 83(404): 
1045-1054. 

 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 11 

139. Caudill, S.B. (1988). Type I errors after preliminary tests for heteroscedasticity. 
The Statistician 37: 65-68. 

 
140. Conerly, M.D. & Mansfield, E.R. (1988). An approximate test for comparing 

heteroscedastic regression models. Journal of the American Statistical Association 
83(403): 811-817. 

 
141. Dalal, S.R. & Mudholkar, G.S. (1988). A conservative test and confidence region 

for comparing heteroscedastic regressions. Biometrika 75(1): 149-152. 
 

142. Dorfman, A. (1988a). A finite sample comparison of White’s direct and simple 
tests for heteroscedasticity. Journal of Statistical Computation and Simulation 29: 
299-308. 

 
143. Dorfman, A. (1988b). Sound confidence intervals in the heteroscedastic linear 

model. Pre-print article. 
 

144. Dufour, J.-M. (1988). Estimators of the disturbance variance in econometric 
models. Journal of Econometrics 37: 277-292. 

 
145. Glasbey, C.A. (1988). Standard errors resilient to error variance misspecification. 

Biometrika 75(2): 201-206. 
 

146. Hinkley, D.V. (1988). More on score tests for transformation in regression. 
Biometrika 75(2): 366-369. 

 
147. Ohtani, K. (1988). Testing the disturbance variance after a pre-test for a linear 

hypothesis on coefficients in a linear regression. Communications in Statistics–
Theory and Methods 17(12): 4231-4250. 

 
148. Rees, D.G. & Henry, C.J.K. (1988). On comparing the predicted values from two 

simple linear regression lines. The Statistician 37: 299-306. 
 

149. Rothenberg, T.J. (1988). Approximate power functions for some robust tests of 
regression coefficients. Econometrica 56(5): 997-1019. 

 
150. Tibshirani, R. (1988). Estimating transformations for regression via additivity and 

variance stabilization. Journal of the American Statistical Association 83(402): 
394-405. 

 
151. van Houwelingen, J.C. (1988). Use and abuse of variance models in regression. 

Biometrics 44: 1073-1081. 
 

152. Adjibolosoo, S.B.-S.K. (1989). Communications in Statistics–Theory and 
Methods 18(9): 3451-3462. 

 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 12 

153. Cicchitelli, G. (1989). On the robustness of the one-sample t-test. Journal of 
Statistical Computation and Simulation 32: 249-258. 

 
154. Conerly, M.D. & Mansfield, E.R. (1989). An approximate test for comparing 

independent regression models with unequal error variances. Journal of 
Econometrics 40: 239-259. 

 
155. Finney, D.J. (1989). Was this in your statistics textbook? V. Transformation of 

data. Experimental Agricultural 25: 165-175. 
 

156. Giltinan, D.M. & Ruppert, D. (1989). Fitting heteroscedastic regression models to 
individual pharmacokinetic data using standard statistical software. Journal of 
Pharmacokinetics and Biopharmaceutics 17(5): 601-614. 

 
157. Gregoire, T.G. & Dyer, M.E. (1989). Model fitting under patterned heterogeneity 

of variance. Forest Science 35(1): 105-125. 
 

158. Hall, P & Carroll, R.J. (1989). Variance function estimation in regression: the 
effect of estimating the mean. Journal of the Royal Statistical Society–Series B 
51(1): 3-14. 

 
159. Honda, Y. (1989). On the optimality of some tests of the error covariance matrix 

in the linear regression model. Journal of the Royal Statistical Society–Series B 
51(1): 71-79. 

 
160. Ruppert, D. & Aldershof, B. (1989). Transformations to symmetry and 

homoscedasticity. Journal of the American Statistical Association 84(406): 437-
446. 

 
161. Ruppert, D., Cressie, N. & Carroll, R.J. (1989). A transformation/weighting 

model for estimating Michaelis-Menten parameters. Biometrics 45: 637-656. 
 

162. Shao, J. (1989). Jackknifing weighted least squares estimators. Journal of the 
Royal Statistical Society–Series B 51(1): 139-156. 

 
163. Spanos, A. (1989). Modeling heteroskedasticity: the Student’s t and elliptical 

linear regression models. Discussion paper No. E89-05-08. 19 pages. 
 

164. Balakrishnan, N. & Ma, C.W. (1990). A comparative study of various tests for the 
equality of two population variances. Journal of Statistical Computation and 
Simulation 35: 41-89. 

 
165. Brownie, C., Boos, D.D. & Hughes-Oliver, Jacqueline (1990). Modifying the t 

and ANOVA F tests when treatment is expected to increase variability relative to 
controls. Biometrics 46: 259-266. 

 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 13 

166. Dalal, S.R. (1990). Simultaneous confidence bands for regression with unknown 
unequal variances. Technometrics 32(2): 173-186. 

 
167. Henderson, H.V. & McCulloch, C.E. (1990). Tranform or link? Technical Report 

BU-1049-MA. Ithaca, NY: Cornell University. 11 pages. 
 

168. Kimura, D.K. (1990). Testing nonlinear regression parameters under 
heteroscedastic, normally distributed errors. Biometrics 46: 697-708. 

 
169. Sabin, T.E. & Stafford, S.G. (1990). Assessing the need for transformation of 

response variables. (Special Publication 20, 31 p.). Corvallis, OR: Forest Research 
Laboratory, Oregon State University. 

 
170. Shao, J. (1990). Asymptotic theory in heteroscedastic nonlinear models. Statistics 

& Probability Letters 10: 77-85. 
 

171. Tsai, C.-L. & Wu, X. (1990). Diagnostics in transformation and weighted 
regression. Technometrics 32(3): 315-322. 

 
172. van der Genugten, B.B. (1990). Iterated WLS using residuals for improved 

efficiency in the linear model with completely unknown heteroskedasticity. 
(Research Memorandum FEW 454, 34 p.). Le Tilburg, The Netherlands: Tilburg 
University. 

 
173. Buxton, J.R. (1991). Some comments on the use of response variable 

transformations in empirical modelling. Applied Statistics 40(3): 391-400. 
 

174. Carroll, R.J. & Ruppert, D. (1991). Prediction and tolerance intervals with 
transformation and/or weighting. Technometrics 33(2): 197-210. 

 
175.  Furno, M. (1991). Comparison of estimators for heteroskedastic models. Journal 

of Statistical Computation and Simulation 38: 99-107. 
 

176. Kettl, S. (1991). Accounting for heteroscedasticity in the transform both sides 
regression model. Applied Statistics 40(2): 261-268. 

 
177. Marzec, L. & Marzec, P. (1991). On testing the equality in dispersion of two 

probability distributions. Biometrika 78(4): 923-925. 
 

178. Nelder, J.A. (1991). Generalized linear models for enzyme-kinetic data. 
Biometrics 47: 1605-1615. 

 
179. Nanayakkara, N. and Cressie, N. (1991). Robustness to unequal scale and other 

departures from the classical linear model, in Directions in Robust Statistics and 
Diagnostics, Part II, eds. W. Stahel and S. Weisberg. IMA Volumes in 
Mathematics and its Applications 34:65-113. 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 14 

 
180. Singh, B. (1991). Distribution of variance ratio in unbalanced random model 

under heterogeneity of error variances. Communications in Statistics–Theory and 
Methods 20(9): 3021-3028. 

 
181. van der Genugten, B.B. (1991). Iterated weighted least squares in heteroscedastic 

linear models. Statistics 22 (4): 495-516. 
 

182. Cormier, K.L., Reich, R.M., Czaplewski, R.L. & Bechtold, W.A. (1992). 
Evaluation of weighted regression and sample size in developing a taper model for 
loblolly pine. Forest Ecology and Management 53: 65-76. 

 
183. Cragg, J.G. (1992). Quasi-Aitken estimation for heteroskedasticity of unknown 

form. Journal of Econometrics 54: 179-201. 
 

184. Gregoire, T.G. (1992). Correspondence with David Ruppert, Takeshi Amemiya 
and Mike Williams. 

 
185. Hall, P. (1992). On the removal of skewness by transformation. Journal of the 

Royal Statistical Society–Series B 54(1): 221-228. 
 

186. Moser, B.K. & Stevens, G.R. (1992). Homogeneity of variance in the two-sample 
means test. The American Statistician 46(1): 19-21. 

 
187. Sakia, R. M. 1992. The Box-Cox Transformation Technique: A Review. Journal 

of the Royal Statistical Society. Series D (The Statistician), 41(2): 169-178. 
 

188. Shao, J. (1992a). Consistency of least-squares estimator and its jackknife variance 
estimator in nonlinear models. The Canadian Journal of Statistics 20(4): 415-428. 

 
189. Shao, J. (1992b). Empirical Bayes estimation of heteroscedastic variances. 

Statistica Sinica 2(2): 495-518. 
 

190. Welsh, A.H., Carroll, R.J. & Ruppert, D. (1992). Fitting heteroscedastic 
regression models (Research Report SMS-17-92, 22p.).  Canberra, Australia: The 
Australian National University. 

 
191. Adjibolosoo, S.Y.-S.K. (1993). Estimation of parameters of heteroscedastic error 

models under various hypothesized error structures. The Statistician 42: 123-133. 
 

192. Chen, J. & Shao, J. (1993). Iterative weighted least squares estimators. The 
Annals of Statistics 21(2): 1071-1092. 

 
193. Hooper, P.M. (1993). Iterative weighted least squares estimation in 

heteroscedastic linear models. Journal of the American Statistical Association 
88(421): 179-184. 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 15 

 
194. Pagan, A.R. & Pak, Y. (1993). Testing for heteroskedasticity. In G.S. Maddala, 

C.R. Rao & H.D. Vinod (eds.), Handbook of Statistics Vol. 11 (p.489-518). 
Elsevier. 

 
195. Parresol, B.R. (1993). Modeling multiplicative error variance: an example 

predicting tree diameter from stump dimensions in Baldcypress. Forest Science 
39(4): 670-679. 

 
196. Rocke, D.M. (1993). On the beta transformation family. Technometrics 35(1): 72-

81. 
 

197. Shao, J. & Rao, J.N.K. (1993). Jackknife inference for heteroscedastic linear 
regression models. The Canadian Journal of Statistics 21(4): 377-395. 

 
198. van der Genugten, B.B. (1993). Efficiency of iterated WLS in the linear model 

with completely unknown heteroskedasticity. Statistica Neerlandica 47(2): 111-
125. 

 
199. Verbyla, A.P. (1993). Modelling variance heterogeneity: residual maximum 

likelihood and diagnostics. Journal of the Royal Statistical Society–Series B 55(2): 
493-508. 

 
200. Williams, M.S. & Gregoire, T.G. (1993). Estimating weights when fitting linear 

regression models for tree volume. Canadian Journal of Forest Research 23: 
1725-1731. 

 
201. Alexander, R. A. and Govern, D. M. (1994). A new and simpler approximation 

for ANOVA under variance heterogeneity.  Journal of Educational Statistics 
19(2): 91-101. 

 
202. Cook, R.D. & Weisberg, S. (1994). Transforming a response variable for 

linearity. Biometrika 81(4): 731-737. 
 

203. Welsh, A.H., Carroll, R.J. & Ruppert, D. (1994). Fitting heteroscedastic 
regression models. Journal of the American Statistical Association 89(425): 100-
116. 

 
204. Williams, M.S. (1994). Evaluating the performance of weight functions with no 

constraints on function types. Forest Science 40(4): 787-793. 
 

205. Larholt, K.M. & Sampson, A.R. (1995). Effects of heteroscedasticity upon certain 
analyses when regression lines are not parallel. Biometrics 51: 731-737. 

 
206. Piepho, H.-P. (1996). A Monte Carlo test for variance homogeneity in linear 

models. Biometrical Journal 38(4): 461-473. 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 16 

 
207. Sakia, R.M. (1995). Am empirical comparison of three bias estimating procedures 

due to retransformation. Informatik, Biometrie und Epidemiologie in Medizin und 
Biologie 26(1): 2-6. 

 
208. Wilcox, R.R. (1996a). Confidence intervals for the slope of a regression line when 

the error term has nonconstant variance. Computational Statistics & Data Analysis 
22: 89-98. 

 
209. Wilcox, R.R. (1996b). Estimation in the simple linear regression model when 

there is heterscedasticity of unknown form. Communications in Statistics–Theory 
and Methods 25(6): 1305-1324. 

 
210. Goovaerts, P. Chapter 7. Assessment of local uncertainty. Geostatistics for 

Natural Resources Evaluation. New York Oxford University Press 1997. 
 

211. Schoenberg, R. & Thompson, T.S. (1997). Email correspondence on estimating a 
linear regression on two dependent variables subject to constraint that both 
coefficient satisfy 0<a<b<1. 

 
212. Underwood, A.J. (1997). Experiments in Ecology: Their Logical Design and 

Interpretation Using Analysis of Variance. Cambridge University Press. (p.187–
197)  

 
213. Williams, M.S. (1997). A regression technique accounting for heteroscedastic and 

asymmetric errors. Journal of Agricultural, Biological, and Environmental 
Statistics 2(1): 108-129. 

 
214. Wludyka, P.S. & Nelson, P.R. (1997). An analysis-of-means-type test for 

variances from normal populations. Technometrics 39(3): 274-285. 
 

215. Green, E.J. & Valentine, H.T. (1998). Bayesian analysis of the linear model with 
heterogeneous variance. Forest Science 44(1): 134-138. 

 
216. McLeod, A. I. 1998. Diagnostic check for monotone spread. Computational 

Statistics & Data Analysis, 26(4): 437-443 
 

217. McLeod, A. I. 1999. Improved Spread-Location Visualization. Journal of 
Computational and Graphical Statistics, 8(1): 135-141. 

 
218. Yamamura, K. (1999).Transformation using (x + 0.5) to stabilize the variance of 

populations. Resource Population Ecology 41:229-234. 
 

219. Bedrick, E.J. (2000). Checking for lack of fit in linear models with parametric 
variance functions. Technometrics 42(3): 227-236. 

 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 17 

220. Cribari-Neto, F., Ferrari, S.L.P. & Cordeiro, G.M. (2000). Improved 
heterscedasticity-consistent covariance matrix estimators. Biometrika 87(4): 907-
918. 

 
221. Oberg, A. & Davidian, M. (2000). Estimating data transformations in nonlinear 

mixed effect models. Biometrics 56(1): 65-72. 
 

222. Gibbons, R.D. & Bhaumik, D.K. (2001). Weighted random-effects regression 
models with application to interlaboratory calibration. Technometrics 43(2): 192-
198. 

 
223. McCulloch, C.E. (2001). Transformations of data. Lecture slides. 

 
224. Richter, S.J. & Payton, M.E. (2003). JMASM8: Using SAS to perform two-way 

analysis of variance using variance heterogeneity. Journal of Modern Applied 
Statistical Methods 2(2): 520-524. 

 
225. Kesselman, H. J., Othman, A. R., Wilcox, R. R. & Fradette, K. (2004). The new 

and improved two-sample t Test. Psychological Science 15(1):47-51. 
 

226. Reed III, J. F. & Stark, D. B. (2004). Robust two-sample statistics for testing 
equality of means: a stimulation study. Journal of Applied Statistics 31(7): 831-
854. 

 
227. Whittaker, J. & Whitehead, C. (2005). The neglog transformation and quantile 

regression for the analysis of a large credit scoring database. Applied Statistics 
54(5): 863-878. 

 
228. Wilcox, R.R. (2005). Estimating the conditional variance of Y, given X, in a 

simple regression model. Journal of Applied Statistics 32(5): 495-502. 
 

229. Freeman, J. & Modarres, R. 2006. Inverse Box–Cox: The power-normal 
distribution. Statistics & Probability Letters, 76(8): 764-772. 

 
230. Baklizi, A. (2007). Inference about the mean difference of two non-normal 

populations based on independent samples: a comparative study. Journal of 
Statistical Computation and Stimulation 77(7):613-624.  

 
231. Cribbie, R. A., Wilcox, R. R., Bewell, C. & Keselman, H. J. (2007). Tests for 

treatment group equality when data are nonnormal and heteroscedastic. Journal of 
Modern Applied Statistical Methods 6(1):117-132. 

 
232. Fitzmaurice, G. M., Lipsitz, S. R. & Parzen, M. (2007). Approximate median 

regression via the Box-Cox transformation. American Statistical Association 
61(3):233-238. 

 



Heteroscedasticity.doc                        © 2012, Timothy G. Gregoire, Yale University 
 
 

 18 

233. Huškovά, M. & Meintanis, S. M. (2007). Omnibus tests for the error distribution 
in the linear regression model. Statistics 41(5): 363-376.  

 
234. Stock, J. H. & Watson, M. W. (2007). Heteroskedasticity-robust standard errors 

for fixed effects panel data regression. Econometrica 76(1):155-174. 
 

235. Wilcox, R. R. (2007). On flexible tests of independence and homoscedasticity. 
Journal of Modern Applied Statistical Methods 6(1):30-35.  

 
236. Ramsey, P. H. & Ramsey, P. P. (2008). Brief investigation of tests of variability 

in the two-sample case. Journal of Statistical Computation and Stimulation 78(12): 
1125-1131. 

 
237. Gastwirth, J. L., Gel, Y. R. & Miao, W. (2009). The impact of Levene’s test of 

equality of variances on statistical theory and practice. Statistical Science 
24(3):343-360. 

 
238. Sharma, D. & Kibria, B. M. G. 2012. On some test statistics for testing 

homogeneity of variances: a comparative study. Journal of Statistical Computation 
and Simulation, 83(10): 1944-1963. 

 
239. Zimmerman, D. W. 2012. Heterogeneity of variance and biased hypothesis tests. 

Journal of Applied Statistics, 40(1): 169-193. 
 

240. Griffith, D. A. 2013. Better Articulating Normal Curve Theory for Introductory 
Mathematical Statistics Students: Power Transformations and Their Back-
Transformations. The American Statistician, 67(3): 157-169. 

 


