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TITLE OF EVENT/ PROGRAMME: EVERYDAY IS SEMINAR DAY - Seminar
Lecture Series by the faculty members

THEME OF THE EVENT/ PROGRAMME: Violation of Assumption in CLRM:
Problem of Heteroscedasticity

ACADEMIC SESSION: 2022 - 23
DATE: 21st November, 2022, Monday at 1:30 pm
VENUE: Seminar Hall, Asutosh College Centenary Building

OBJECTIVE/ PURPOSE: The Classical Linear Regression Model (CLRM) along
with its different assumptions is an important part of our Statistics Honours
curriculum. But in practise it is not always possible to get such a dataset or a situation
where all of these assumptions hold. So the violation of one of the important
assumptions of homoscedasticity had been discussed in this session in order to give an
idea to the students about the practical approach of handling real-life datasets using
the theoretical concepts they are learning in their regular course.

SPEAKER/S / RESOURCE PERSON/S: Speaker: Ms. Oindrila Bose, SACT,
Department of Statistics, Asutosh College.

ORGANIZING COMMITTEE: Asutosh College Academic Sub-Committee in
collaboration with IQAC, Asutosh College.

TARGET AUDIENCE/ PARTICIPANTS: Students of Semesters Il and V from
Statistics Honours Course.

NUMBER OF PARTICIPANTS: 73

ATTENDANCE SHEET:
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» BRIEF REPORT ABOUT THE EVENT/ PROGRAMME: The talk started with
the introduction of the Classical Linear Regression Model (CLRM) along with its
different assumptions. At first heteroscedasticity was defined formally. Thereafter the
reasons behind heteroscedasticity and its consequences were discussed briefly. Then
two of the most important methods of detection of heteroscedasticity were discussed
namely Graphical Method and Glejser’s Test. Then the speaker talked about the
remedial measures of this problem. A real life dataset and its analysis done in R were
used to illustrate the theoretical concepts. Finally the conclusion was drawn in such a
way that there are several diagnostic tests available for this problem, but one cannot
tell for sure which will work in a given situation. Even if heteroscedasticity is
suspected and detected, it is not easy to correct the problem. On the basis of OLS
residuals, one can make educated guesses of the likely pattern of heteroscedasticity
and transform the original data in such a way that in the transformed data there is no
heteroscedasticity. So while working with a real life data we have to be very cautious
about these heteroscedastic disturbances and further analysis of them should be done
very carefully.

» EXPECTED OUTCOME: This lecture session was beneficial for both the students
and the faculty members. Students could learn something about an important topic
which is not included in their regular course but can be thought of as an extension of
it and the faculty members could brush up their skills of giving presentations.
Hopefully both the parties will be interested to go deeper into the topic in future.
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