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Heteroskedasticity in Regression: Detection and Correction, by Robert Kaufman, covers the commonly
ignored topic of heteroskedasticity (unequal error variances) in regression analyses and provides a practical
guide for how to proceed in terms of testing and correction. Emphasizing how to apply diagnostic tests and
corrections for heteroskedasticity in actual data analyses, the monograph offers three approaches for dealing
with heteroskedasticity: (1) variance-stabilizing transformations of the dependent variable; (2) calculating
robust standard errors, or heteroskedasticity-consistent standard errors; and (3) generalized least squares
estimation coefficients and standard errors. The detection and correction of heteroskedasticity is illustrated
with three examples that vary in terms of sample size and the types of units analyzed (individuals,
households, U.S. states). Intended as a supplementary text for graduate-level courses and a primer for
quantitative researchers, the book fills the gap between the limited coverage of heteroskedasticity provided in
applied regression textbooks and the more theoretical statistical treatment in advanced econometrics
textbooks.
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From reader reviews:

Randy Johnson:

Inside other case, little people like to read book Heteroskedasticity in Regression: Detection and Correction
(Quantitative Applications in the Social Sciences). You can choose the best book if you appreciate reading a
book. Given that we know about how is important some sort of book Heteroskedasticity in Regression:
Detection and Correction (Quantitative Applications in the Social Sciences). You can add knowledge and of
course you can around the world with a book. Absolutely right, simply because from book you can
understand everything! From your country right up until foreign or abroad you will be known. About simple
factor until wonderful thing you could know that. In this era, you can open a book as well as searching by
internet system. It is called e-book. You may use it when you feel fed up to go to the library. Let's examine.

Daryl Glover:

Reading a book to be new life style in this yr; every people loves to read a book. When you learn a book you
can get a lot of benefit. When you read ebooks, you can improve your knowledge, simply because book has a
lot of information in it. The information that you will get depend on what types of book that you have read. If
you wish to get information about your examine, you can read education books, but if you act like you want
to entertain yourself you are able to a fiction books, this sort of us novel, comics, in addition to soon. The
Heteroskedasticity in Regression: Detection and Correction (Quantitative Applications in the Social
Sciences) will give you a new experience in reading a book.

Tammy Mangold:

Don't be worry should you be afraid that this book can filled the space in your house, you might have it in e-
book way, more simple and reachable. This kind of Heteroskedasticity in Regression: Detection and
Correction (Quantitative Applications in the Social Sciences) can give you a lot of good friends because by
you investigating this one book you have matter that they don't and make you actually more like an
interesting person. This specific book can be one of one step for you to get success. This book offer you
information that might be your friend doesn't know, by knowing more than different make you to be great
men and women. So , why hesitate? Let me have Heteroskedasticity in Regression: Detection and Correction
(Quantitative Applications in the Social Sciences).

Dwight McBride:

What is your hobby? Have you heard that question when you got college students? We believe that that
problem was given by teacher with their students. Many kinds of hobby, All people has different hobby. And
you know that little person such as reading or as examining become their hobby. You need to know that
reading is very important along with book as to be the matter. Book is important thing to increase you
knowledge, except your own teacher or lecturer. You see good news or update concerning something by
book. Numerous books that can you take to be your object. One of them is actually Heteroskedasticity in
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