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RESUMEN

In this talk we discuss a general methodology for checking the validity of a composite
statistical model. Examples which are discussed in detail are: the simple iid case,
regression, time series, generalized linear model, survival data. In each case, the underlying
test process is a point process, which for practical purposes needs to be replaced by its
innovation martingale. A small simulation study is also presented to show that the method

works for small sample size.
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