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A theory of statistical inference for semiparametric econometric models
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First, we proposed two statistical inference methods for general
semiparametric models by empirical likelihood ("~ Semiparametric empirical likelihood method"" and ~~
Jackknife empirical likelihood""), and discussed their statistical properties. Second, we proposed a

new statistical inference method for volatility measures in high frequency data environments by
nonparametric likelihood. Third, we performed empirical studies on the impact of safe water on
infectious disease using semi/nonparametric models.
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