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1. One representation for the F test is (according to the text
book’s notation):
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d. None of the above
Answer: d
Econometria

2. What kind of distribution follows a test that involves
more than two parameters?
a. Normal Distribution
b. F distribution
c. tdistribution
d. None of the above
Answer: b

3. According to F test, a model is useless

a. when the null hypothesis that some of the slopes
are zero is rejected.

b. when the null hypothesis that more than a half of
the slopes are zero is not rejected

c. when the null hypothesis that at least one
estimator slope is zero is rejected

d. none of the above.

Answer: d

4. When the coefficients of a regression relationship
change over time, we call that:
a. Time series analysis
b. Regime shift
c. Structural time coefficients
d. Time shift
Answer: b

5. Another way to test coefficients when they differ
between two time periods is using:
a. Forecasting errors
b. Data mining
c. Variable Bias test
d. None of the above
Answer: d
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