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Nonparametric and semiparametric methods in which the properties peculiar to

economic data sets are taken into account are improved and developed. The properties are as
follows. First, many economic variables take only nonnegative values by definition. In addition,
their distributions have many observations concentrated iIn the vicinity of the origin, whereas they
also possess a long tail with sparse data. Second, it is often the case that a single data set does
not contain all necessary variables for regression analyses in empirical microeconomics. For the
former, asymmetric kernel functions are applied to a variety of estimation and testing problems.

For the latter, methods of estimating regression models consistently in which the missing regressors
are imputed nonparametrically from another sample are explored.
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