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e R OMEEE (330) : The goal of model selection is to select a “best” model in a
data—driven way. However, the best model generally differs for different intended use
of the model. This study develops an empirical likelihood-based model selection method
for moment restriction models that is designed to obtain a good estimate for a specific
parameter of interest. This study also investigates a model averaging method for moment

restriction models that minimizes the mean squared error of the estimator.
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