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Semiparametric Efficiency Bounds for Microeconometric
Models
A Survey

Semiparametric Efficiency Bounds for Microeconometric Models: A Survey offers a partial
review of the vast literature in econometrics and statistics on calculating semiparametric
efficiency bounds for a large class of models used in applied economics research. The
main role of the efficiency bound is to give a lower bound to the asymptotic variance of
an estimator. An estimator with asymptotic variance equal to the efficiency bound can
therefore be said to be asymptotically efficient. These bounds are also useful for
understanding how the features of a given model affect the accuracy of parameter
estimation. This monograph will help researchers learn more about efficiency bounds,
their calculation, and their usefulness in semiparametric estimation, in an accessible
manner. 73,00 €

68,22 € (zzgl. MwSt.)

Nicht mehr lieferbar

Artikelnummer: 9781601987341
Medium: Buch
ISBN: 978-1-60198-734-1
Verlag: Now Publishers
Erscheinungstermin: 30.12.2013
Sprache(n): Englisch
Auflage: Erscheinungsjahr 2013
Serie: Foundations and Trends® in
Econometrics
Produktform: Kartoniert
Seiten: 250
Format (B x H): 156 x 234 mm

Kundenservice Verlag Dr. Otto Schmidt KG
Neumannstraße 10, 40235 Düsseldorf | kundenservice@otto-schmidt.de | 0221-93738-997 (Inland)

13.09.2026 | 04:34 Uhr

mailto:kundenservice@otto-schmidt.de

