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Laurent Moret-Bailly
Indeed there are. There is a normal, local, Noetherian scheme S of dimension 2, an elliptic curve E over S and an E-torsor on S (for the étale topology) which is not a scheme. [See Raynaud, LNM 119, example XIII 3.2 and remark XIII 3.1 b)]

(Added December 2009)
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