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THESIS ADVISOR : ASSOC. PROF. SUPOL DURONGWATANA , PhD. , 128 pp.

The Objective of this study is to compare the power of the test for heteroscedasticity
checking in linear regression model using 3 statistics, namely Bootstrapped White’s statistic,
Bootstrapped Breusch-Pagan’s statistic and Bootstrapped Szroeter’s statistic. These statistics are
made under 2 forms of variance structures composed of Multiplicative model and Additive
model. This study was determined to 3 cases, ie. when the sample sizes are 20, 50 and 100.
Considering the ability to control type I error and the power of the test, a computer program was
designed to calculate these value in 1,000 replications for each case. The result of this study can
be summarized in 2 issues

(1) When the level of significances are 0.05 and 0.01, Bootstrapped Szroeter’s statistic

dominates the others in every situations. Moreover it is the best statistic due to
ability to control type 1 error.

(2) When the coefficients of variation of error variance in multiplicative model is closed

to theirs in additive model, the power of each test statistics is equal or less different.
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