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Standard methods for estimating empirical models in economics and many other fields rely on strong
assumptions about functional forms and the distributions of unobserved random variables. Often, it is
assumed that functions of interest are linear or that unobserved random variables are normally distributed.
Such assumptions simplify estimation and statistical inference but are rarely justified by economic theory or
other a priori considerations. Inference based on convenient but incorrect assumptions about functional
forms and distributions can be highly misleading. Nonparametric and semiparametric statistical methods
provide a way to reduce the strength of the assumptions required for estimation and inference, thereby
reducing the opportunities for obtaining misleading results. These methods are applicable to a wide variety
of estimation problems in empirical economics and other fields, and they are being used in applied research
with increasing frequency.

The literature on nonparametric and semiparametric estimation is large and highly technical. This book
presents the main ideas underlying a variety of nonparametric and semiparametric methods. It is accessible
to graduate students and applied researchers who are familiar with econometric and statistical theory at the
level taught in graduate-level courses in leading universities. The book emphasizes ideas instead of technical
details and provides as intuitive an exposition as possible. Empirical examples illustrate the methods that are
presented.

This book updates and greatly expands the author’s previous book on semiparametric methods in
econometrics. Nearly half of the material is new.
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From reader reviews:

Kathryn Kern:

Do you have favorite book? When you have, what is your favorite's book? Reserve is very important thing
for us to find out everything in the world. Each publication has different aim or maybe goal; it means that
reserve has different type. Some people truly feel enjoy to spend their a chance to read a book. They can be
reading whatever they consider because their hobby is actually reading a book. What about the person who
don't like examining a book? Sometime, individual feel need book once they found difficult problem or
maybe exercise. Well, probably you will want this Semiparametric and Nonparametric Methods in
Econometrics (Springer Series in Statistics).

Daryl Steele:

Book is written, printed, or descriptive for everything. You can know everything you want by a publication.
Book has a different type. As it is known to us that book is important matter to bring us around the world.
Alongside that you can your reading ability was fluently. A e-book Semiparametric and Nonparametric
Methods in Econometrics (Springer Series in Statistics) will make you to become smarter. You can feel more
confidence if you can know about everything. But some of you think this open or reading some sort of book
make you bored. It isn't make you fun. Why they could be thought like that? Have you looking for best book
or suited book with you?

Susan Demar:

Your reading sixth sense will not betray you actually, why because this Semiparametric and Nonparametric
Methods in Econometrics (Springer Series in Statistics) book written by well-known writer who knows well
how to make book that can be understand by anyone who else read the book. Written inside good manner for
you, still dripping wet every ideas and creating skill only for eliminate your personal hunger then you still
uncertainty Semiparametric and Nonparametric Methods in Econometrics (Springer Series in Statistics) as
good book not only by the cover but also by content. This is one guide that can break don't judge book by its
deal with, so do you still needing an additional sixth sense to pick this!? Oh come on your reading through
sixth sense already told you so why you have to listening to yet another sixth sense.

Hoyt Knapp:

Many people said that they feel weary when they reading a e-book. They are directly felt that when they get
a half elements of the book. You can choose often the book Semiparametric and Nonparametric Methods in
Econometrics (Springer Series in Statistics) to make your own personal reading is interesting. Your own
personal skill of reading proficiency is developing when you similar to reading. Try to choose very simple
book to make you enjoy to read it and mingle the sensation about book and reading especially. It is to be
initially opinion for you to like to available a book and learn it. Beside that the book Semiparametric and
Nonparametric Methods in Econometrics (Springer Series in Statistics) can to be your friend when you're



sense alone and confuse with the information must you're doing of the time.
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