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This book provides an accessible collection of techniques for analyzing nonparametric and semiparametric
regression models. Worked examples include estimation of Engel curves and equivalence scales, scale
economies, semiparametric Cobb-Douglas, translog and CES cost functions, household gasoline
consumption, hedonic housing prices, option prices and state price density estimation. The book should be of
interest to a broad range of economists including those working in industrial organization, labor,
development, urban, energy and financial economics. A variety of testing procedures are covered including
simple goodness of fit tests and residual regression tests. These procedures can be used to test hypotheses
such as parametric and semiparametric specifications, significance, monotonicity and additive separability.
Other topics include endogeneity of parametric and nonparametric effects, as well as heteroskedasticity and
autocorrelation in the residuals. Bootstrap procedures are provided.
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From reader reviews:

Debbie Luken:

Here thing why this Semiparametric Regression for the Applied Econometrician (Themes in Modern
Econometrics) are different and reputable to be yours. First of all examining a book is good but it really
depends in the content than it which is the content is as yummy as food or not. Semiparametric Regression
for the Applied Econometrician (Themes in Modern Econometrics) giving you information deeper as
different ways, you can find any publication out there but there is no reserve that similar with
Semiparametric Regression for the Applied Econometrician (Themes in Modern Econometrics). It gives you
thrill reading through journey, its open up your own eyes about the thing in which happened in the world
which is maybe can be happened around you. It is possible to bring everywhere like in park your car, café, or
even in your approach home by train. If you are having difficulties in bringing the printed book maybe the
form of Semiparametric Regression for the Applied Econometrician (Themes in Modern Econometrics) in e-
book can be your alternative.

Richard Puccio:

This book untitled Semiparametric Regression for the Applied Econometrician (Themes in Modern
Econometrics) to be one of several books which best seller in this year, that is because when you read this
reserve you can get a lot of benefit onto it. You will easily to buy this kind of book in the book retailer or you
can order it by way of online. The publisher of this book sells the e-book too. It makes you more readily to
read this book, as you can read this book in your Mobile phone. So there is no reason to you personally to
past this e-book from your list.

Alice Rodriguez:

The book untitled Semiparametric Regression for the Applied Econometrician (Themes in Modern
Econometrics) is the e-book that recommended to you to study. You can see the quality of the e-book content
that will be shown to an individual. The language that publisher use to explained their ideas are easily to
understand. The article writer was did a lot of investigation when write the book, and so the information that
they share to your account is absolutely accurate. You also might get the e-book of Semiparametric
Regression for the Applied Econometrician (Themes in Modern Econometrics) from the publisher to make
you considerably more enjoy free time.

David Yoon:

The particular book Semiparametric Regression for the Applied Econometrician (Themes in Modern
Econometrics) has a lot info on it. So when you read this book you can get a lot of benefit. The book was
authored by the very famous author. Mcdougal makes some research before write this book. This book very
easy to read you may get the point easily after perusing this book.
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