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1 Wald Test F
(unequal variance) (parameter
estimates) 1 (covariance matrix) y i=12
, 2 (independent normal) , 2(,-2
(mean zero) V,+V2 (null hypothesis)
(., 2=0) Wald
=( ., 2 (V,+V'1( .- 2 (Quantitative Micro Software, 1998: 359)
2 Chow Test Wald Test F
Chow Test (equal variance) Chow Test
Wald Test
Chow Test

F
, - 110, 2% k (Quantitative Micro Software, 1998:348)
={ 11402 DT-2K)

=the restricted sum of squared residuals

1

1 1=the sum of squared residuals from subsample i
T

k
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