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J. Kmenta : Evaluation of Econometric Models  before purchasing it in order to gage whether or not it would be 
worth my time, and all praised Evaluation of Econometric Models: 

Evaluation of Econometric Models presents approaches to assessing and enhancing the progress of applied economic 
research.This book discusses the problems and issues in evaluating econometric models, use of exploratory methods in 
economic analysis, and model construction and evaluation when theoretical knowledge is scarce. The data analysis by 
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partial least squares, prediction analysis of economic models, and aggregation and disaggregation of nonlinear 
equations are also elaborated. This text likewise covers the comparison of econometric models by optimal control 
techniques, role of time series analysis in econometric model evaluation, and hypothesis testing in spectral regression. 
Other topics include the relevance of laboratory experiments to testing resource allocation theory and token economy 
and animal models for the experimental analysis of economic behavior.This publication is intended for students and 
researchers interested in evaluating econometric models.


