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~  The final exam in advanced econometrics
\,g' Question 1: Name two nonlinear regression modely £ x[\.\n jw)_t‘m \ | ch:\‘“” ibhwn < ,j R
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~ Question 2: Determine the purpose of each statistical test: ) f-
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ki' : Augmented Dicky-Fuller, the White test
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. Question 3: Complete by the right answer:
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Panel data consist of..Erve- 5ores dabe umd Ch-.)s_a—sv-“;\%’ f(-\(‘*‘\

Panel data is a special data of....p.r.m led oot

' Panel data has three models:.. 5 s.ed.. eﬂa.f‘ g ban don ¢-f;r—uc.{' 5 PC’?-'-‘\"‘\ Fogires; o

uestion 4: Observe the following tables of Linear Regression Analysis and answer
the questions:

Table 01: the regression model

Dependent Variable: Y
Included observations: 47

Variable Coefficient Std. Error t-Statistic Prob.
o 0219 .08 438  0.0001
X1 -0.0384 0.02 -1.97 0.0947 <
X2 -0.084 (_0.60~ -0.14 0.0056
X3 0.0063 0.015 - (042 0.0720 x
F-statistic 54 R-squared 0,/14 15
Prob(F-statistic) 0.04 Durbin-Watson stat 222

Table 02: Heteroskedasticity Test

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 3.392548 Prob. F(3,43) 0.0263
Obs*R-squared 8.995308 Prob. Chi-Square(3) 0.0294
Scaled explained SS 16.29029 Prob. Chi-Square(3) 0.0010
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The questions :

\ )

. Complete the table.

Write the regression equation. 7 = 2.4 -
Interpret the coefficient of determination, and the significance of the model.
Does the model contain econometrics problems? Justify your answer and
what solutions do you suggest?
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