
Western University
Scholarship@Western

Department of Economics Research Reports Economics Working Papers Archive

1982

A Lagrange Multiplier Test of the Restrictions for a
Simple Rational Expectations Model
Allan W. Gregory

Michael R. Veall

Follow this and additional works at: https://ir.lib.uwo.ca/economicsresrpt

Part of the Economics Commons

Citation of this paper:
Gregory, Allan W., Michael R. Veall. "A Lagrange Multiplier Test of the Restrictions for a Simple Rational Expectations Model."
Department of Economics Research Reports, 8216. London, ON: Department of Economics, University of Western Ontario (1982).

https://ir.lib.uwo.ca?utm_source=ir.lib.uwo.ca%2Feconomicsresrpt%2F789&utm_medium=PDF&utm_campaign=PDFCoverPages
https://ir.lib.uwo.ca/economicsresrpt?utm_source=ir.lib.uwo.ca%2Feconomicsresrpt%2F789&utm_medium=PDF&utm_campaign=PDFCoverPages
https://ir.lib.uwo.ca/econwpa?utm_source=ir.lib.uwo.ca%2Feconomicsresrpt%2F789&utm_medium=PDF&utm_campaign=PDFCoverPages
https://ir.lib.uwo.ca/economicsresrpt?utm_source=ir.lib.uwo.ca%2Feconomicsresrpt%2F789&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/340?utm_source=ir.lib.uwo.ca%2Feconomicsresrpt%2F789&utm_medium=PDF&utm_campaign=PDFCoverPages



























	Western University
	Scholarship@Western
	1982

	A Lagrange Multiplier Test of the Restrictions for a Simple Rational Expectations Model
	Allan W. Gregory
	Michael R. Veall
	Citation of this paper:


	tmp.1458076834.pdf.o3ku2

