Using R for Heteroskedasticity (Example expenditure on food)
Detect and Test for Heteroskedasticity

Residual plot

plot(resid(model)~fitted(model),B)

Breusch-Pagan bp(model) you must download lmtest (package)

> bptest(model)

        studentized Breusch-Pagan test

data:  model 

BP = 12.0439, df = 1, p-value = 0.0005196

Fix Heteroskedasticity
Whitewashing hccm(model) you must download car (package)

> hccm(model)

            (Intercept)            x

(Intercept)  746.454611 -1.181709141

x             -1.181709  0.001934526

Weight Least Squares model<- lm(y~x, weights=I(1/x), B)

Long way WLS 

model=lm(I(y/sqrt(x))~I(x/sqrt(x))+I(1/sqrt(x))-1, B)

> model=lm(y~x,weights=I(1/x),B)

> summary(model)

Call:

lm(formula = y ~ x, data = B, weights = I(1/x))

Residuals:

    Min      1Q  Median      3Q     Max 

-2.2902 -0.7889 -0.2033  0.8225  2.7116 

Coefficients:

            Estimate Std. Error t value Pr(>|t|)    

(Intercept)  31.9244    17.9861   1.775    0.084 .  

x             0.1410     0.0270   5.222 6.63e-06 ***

---

Signif. codes:  0 '***' 0.001 '**' 0.01 '*' 0.05 '.' 0.1 ' ' 1 

Residual standard error: 1.345 on 38 degrees of freedom

Multiple R-Squared: 0.4178,     Adjusted R-squared: 0.4024 

F-statistic: 27.26 on 1 and 38 DF,  p-value: 6.632e-06 

> model=lm(I(y/sqrt(x))~I(x/sqrt(x))+I(1/sqrt(x))-1,B)

> summary(model)

Call:

lm(formula = I(y/sqrt(x)) ~ I(x/sqrt(x)) + I(1/sqrt(x)) - 1, 

    data = B)

Residuals:

    Min      1Q  Median      3Q     Max 

-2.2902 -0.7889 -0.2033  0.8225  2.7116 

Coefficients:

             Estimate Std. Error t value Pr(>|t|)    

I(x/sqrt(x))   0.1410     0.0270   5.222 6.63e-06 ***

I(1/sqrt(x))  31.9244    17.9861   1.775    0.084 .  

---

Signif. codes:  0 '***' 0.001 '**' 0.01 '*' 0.05 '.' 0.1 ' ' 1 

Residual standard error: 1.345 on 38 degrees of freedom

Multiple R-Squared: 0.9344,     Adjusted R-squared: 0.931 

F-statistic: 270.7 on 2 and 38 DF,  p-value: < 2.2e-16
