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Semiparametric econometric analysis under the existence of endogeneity

Nishiyama, Yoshihiko
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Endogeneity is an important issue in econometrics using the observed
economic data. We obtain the minimax rate of specification test of instrumental variable regression
models. We showed that the rate depends on the smoothness of the model. In case of non-smooth model,

we showed that the uniform rate is n
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