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We proposed new statistical inference methods for several nonparametric and
semiparametric models and discussed their performance by asymptotic theory and numerical experiments. To
be specific, we considered (1) semiparametric functional coefficient models, (2) regression discontinuity
design, (3) discontinuity in density, (4) volatility under high frequency data, (5) average treatment
effects. We discussed the empirical likelihood method for (1), (2), (3) and (5), and the nonparametric
likelihood method for (4).
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