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0 of 0 people found the following review helpful. Five StarsBy CustomerGood1 of 1 people found the following 
review helpful. a useful book for an otherwise daunting fieldBy CustomerThe book does a very good job of surveying 
the literature on semiparametric methods for modeling choice. This is an important field, and is not well covered in 
other textbooks. Of course the book requires some sophistication on the part of the user, namely a graduate level 
backround in econometrics.2 of 2 people found the following review helpful. A Modern Counterpart of the Maddala's 
BookBy A CustomerPh.D students and researchers in applied microeconomics will enjoy this book, because this book 
is, to my knowledge, the first reasonably coherent and complete overview of semi-(non)parametric 
microeconometrics. translated from Kwantitatieve Methoden 55, 1997 May.

Up-to-date coverage of most micro-econometric topics; first half parametric, second half semi- (non-) parametricMany 
empirical examples and tips in applying econometric theories to dataEssential ideas and steps shown for most 
estimators and tests; well-suited for both applied and theoretical readers

From the reviews of the second edition:ldquo;This is a book on microeconometric methods. hellip; book is particularly 
useful both for advanced graduate students and for researchers, whether they are theoretically or empirically oriented. 
hellip; an excellent basis for an advanced course on semi- and non-parametric econometrics, or simply as a valuable 
reference book. hellip; I have found this book to be extremely useful for my own work and I believe that many other 
readers, either students or researchers, will share that positive experience.rdquo; (Myoung-jae Lee, The Econometrics 
Journal, May, 2010)ldquo;The book is voluminous at 759 pages. The author discusses various methods of testing and 
estimation in different models with illustrative empirical examples. The author hopes that theoretically oriented 
readers will find useful an overview on micro-econometrics and applied researchers will find helpful information on 
how to apply micro-econometric techniques. This reviewer agrees that the author has succeeded mostly in his aim. 
hellip; book is a valuable addition to the literature on micro-econometrics.rdquo; (B. L. S. Prakasa Rao, Mathematical 
s, Issue 2011 c)From the Back CoverThe classical econometric approach to modelling has been to specify a model up 
to a finite-dimensional parameter vector, and estimation and testing techniques have been widely used on these finite-
dimensional parameter spaces. In the last fifteen years or so, however, new methods have been developed to allow 
more flexible models which utilize infinite-dimensional parameters.About the AuthorMyoung-jae Lee is Associate 
Professor in the School of Economics and Social Sciences at Singapore Management University. He has held positions 
at Pennsylvania State University, Tilburg University in The Netherlands, London School of Economics, Tsukuba 
University in Japan and Sungkyunkwan Universityin Seoul. 


