
A Kernel Test for Neglected Nonlinearity // Kindle # 21NEOFYZL3

A Kernel Test for Neglected NonlinearityA Kernel Test for Neglected Nonlinearity

By Ralph Bradley, Robert McClelland

Bibliogov, United States, 2012. Paperback. Book Condition: New. 246 x 189 mm. Language: English .
Brand New Book ***** Print on Demand *****.This paper develops a new kernel test for neglected
nonlinearity in the conditional expectation function, and compares this test to the Ramsey RESET
test (1969) and the Neural Net test of Lee, White, and Granger (1993). Like the Neural Test and the
Ramsey Reset Test, this Kernel test is a Lagrange Multiplier test based on the R-Square statistic
from a regression of the estimated residuals on the regressors, and an additional nonlinear function
of the regressors. Unlike the other tests, our test has a two stage approach where in the first stage
we estimate the structure of the misspecification and in the second stage we test for whether or not
the estimate of the misspecification can better predict the residuals than their mean. This two stage
approach can give the researcher guidance on the nature of the misspecification, and should
improve the power of the test since the added function in the regression of the residuals is itself an
estimate of the conditional expectation of the residuals given the independent variables. In
addition, because it uses simple, well...
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An exceptional pdf and the typeface utilized was fascinating to read through. It can be writter in straightforward words and phrases instead of confusing. I
am just quickly could possibly get a delight of looking at a written ebook.
-- Prof. Arlie Bogan-- Prof. Arlie Bogan

It in a single of the best book. This is for those who statte there had not been a well worth reading through. Once you begin to read the book, it is extremely
difficult to leave it before concluding.
-- Dr. Barney Robel Jr.-- Dr. Barney Robel Jr.
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