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Testing Homogeneity of Errors
in Unbalanced Random Effects Linear Model

Chul H. AhnV

Abstract

A test based on score statistic is derived for detecting homoscedasticity of errors in
unbalanced random effects linear model. A small simulation study is performed to
investigate the finite sample behaviour of the test statistic which is known to have
an asymptotic chi-square distribution under the null hypothesis.

Keywords : score test, constant variance, maximum likelihood estimate
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w(z; A) = exp( Zl/ik Zq (3)
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P %3 t=5 t=10 t=20 x?
1 0.90 254 (258) 256 (2.838) 265 (2.70) 2.71
0.95 3.25 (353) 376 (425) 451 (4.33) 3.84
0.975 396 (4.78) 462 (566)  6.65 (6.09) 5.02
0.99 569 (7.12) 606 (6.25)  7.90 (7.47) 6.63
2 0.90 397 (4.12) 423 (490)  4.76 (4.79) 461
0.95 508 (531) 552 (595)  6.10 (6.49) 5.99
0.975 631 (698)  6.89 (7.33)  8.14 (8.43) 7.38
0.99 971 (867) 812 (9.30)  9.93 (10.4) 9.21
3 0.90 511 (545)  6.16 (641) 568 (6.33) 6.25
0.95 6.69 (658) 808 (840) 692 (837) 7.82
0.975 779 (783) 935 (10.7) 830 (9.60) 9.35
0.99 865 (955)  11.2 (123)  11.1 (12.9) 11.3
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