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1- Added Value.
2- Stewart.
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1- Overestimation.

2- Underestimation.
3-Rencher& Shaalje.
4 -Variable Selection.
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1-Mason, (2005).
2-Fan et al., (2002).
3- Araji, andWhite (1996)
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1- Error components model.
2- Hsia02003 & Baltagi 2005
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1- Wallace & Hussain 1969
2- Swamy& Arora 1972

3- Wansbeel& Kapteyn 1989
4- Akaike, 1973

5- Schwarz 1976

6 -Instability.
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1-Breiman1996..

2-Tibshirani.

3- Least Absolute Shrinkage and Selection Operator.
4- Smoothly Clipped Absolute Deviation.

5- Cross Validation.

6- Generalized Cross Validation.

7-Fab, Li & Wang.
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- Fan & Li 2001.

- Lan 2006.

- Local Quadratic Approximation
- Fan & Li 2001.

- Hunter & Li2005

- Fan & Li 2004.

- Partially Linear Model.

- Wallaces Hussain1969.

- Swamy& Arora 1972.
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1- Scatter Plot Matrix.
2-Dawson
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1- Wallace & Hussain 1969.
2- Swamy& Arora 1972.
3-Wansbeek: Kapteyn.
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