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A Note about Nonlinear Econometric Models

ZHOU Xian bo

(Lingnan College, Sun Yatsen (Zhongshan ) University, Guangzhou 510275, China)

Abstract: For the problem of estimation of nonlinear econometric models, when the principle variance ¢ is relatively

laige, the estimates fiom the inverse transformation of the parameter linearization aren t the estimated value of the original

parameters. The prescribed form of the stochastic disturbance could affect the estimation of the model.
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