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Dawn Cheree Porter is an American expert on business statistics, business analytics, and econometrics,
known for her textbooks on these subjects. She is professor of clinical data sciences and operations
management in the USC Marshall School of Business, where she directs the master's degree program in
business analytics and holds the Fubon Teaching Chair in Business Administration.
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In statistics, a sequence of random variables is homoscedastic () if all its random variables have the same
finite variance; this is also known as homogeneity of variance. The complementary notion is called
heteroscedasticity, also known as heterogeneity of variance. The spellings homoskedasticity and
heteroskedasticity are also frequently used. “Skedasticity” comes from the Ancient Greek word
“skedánnymi”, meaning “to scatter”.

Assuming a variable is homoscedastic when in reality it is heteroscedastic () results in unbiased but
inefficient point estimates and in biased estimates of standard errors, and may result in overestimating the
goodness of fit as measured by the Pearson coefficient.

The existence of heteroscedasticity is a major concern in regression analysis and the analysis of variance...

Glossary of engineering: M–Z
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This glossary of engineering terms is a list of definitions about the major concepts of engineering. Please see
the bottom of the page for glossaries of specific fields of engineering.
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