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Over the last three decades much research in empirical and theoretical economics has been carried on under
various assumptions. For example a parametric functional form of the regression model, the
heteroskedasticity, and the autocorrelation is always as sumed, usually linear. Also, the errors are assumed to
follow certain parametric distri butions, often normal. A disadvantage of parametric econometrics based on
these assumptions is that it may not be robust to the slight data inconsistency with the particular parametric
specification. Indeed any misspecification in the functional form may lead to erroneous conclusions. In view
of these problems, recently there has been significant interest in 'the semiparametric/nonparametric
approaches to econometrics. The semiparametric approach considers econometric models where one
component has a parametric and the other, which is unknown, a nonparametric specification (Manski 1984
and Horowitz and Neumann 1987, among others). The purely non parametric approach, on the other hand,
does not specify any component of the model a priori. The main ingredient of this approach is the data based
estimation of the unknown joint density due to Rosenblatt (1956). Since then, especially in the last decade, a
vast amount of literature has appeared on nonparametric estimation in statistics journals. However, this
literature is mostly highly technical and this may partly be the reason why very little is known about it in
econometrics, although see Bierens (1987) and Ullah (1988).
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From reader reviews:

Francis Knapp:

Playing with family in the park, coming to see the water world or hanging out with buddies is thing that
usually you have done when you have spare time, then why you don't try factor that really opposite from
that. A single activity that make you not feeling tired but still relaxing, trilling like on roller coaster you
already been ride on and with addition of information. Even you love Semiparametric and Nonparametric
Econometrics, you can enjoy both. It is excellent combination right, you still desire to miss it? What kind of
hang type is it? Oh seriously its mind hangout fellas. What? Still don't obtain it, oh come on its referred to as
reading friends.

Josefina Roundtree:

Reading a book to get new life style in this calendar year; every people loves to study a book. When you
learn a book you can get a lots of benefit. When you read textbooks, you can improve your knowledge,
simply because book has a lot of information into it. The information that you will get depend on what forms
of book that you have read. If you would like get information about your study, you can read education
books, but if you act like you want to entertain yourself look for a fiction books, this sort of us novel, comics,
as well as soon. The Semiparametric and Nonparametric Econometrics will give you new experience in
reading a book.

Christina Harper:

Many people spending their time period by playing outside together with friends, fun activity having family
or just watching TV all day every day. You can have new activity to enjoy your whole day by examining a
book. Ugh, do you consider reading a book will surely hard because you have to take the book everywhere?
It all right you can have the e-book, having everywhere you want in your Mobile phone. Like
Semiparametric and Nonparametric Econometrics which is keeping the e-book version. So , why not try out
this book? Let's observe.

Neil Nilsson:

Is it you actually who having spare time and then spend it whole day by means of watching television
programs or just resting on the bed? Do you need something totally new? This Semiparametric and
Nonparametric Econometrics can be the solution, oh how comes? A fresh book you know. You are therefore
out of date, spending your free time by reading in this brand new era is common not a geek activity. So what
these ebooks have than the others?
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