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Gallant is interested in fitting models from the sciences to data for 

the purpose of statistical inference. Typically these models will 

involve a nonlinear parametric component that describes features of the 

model where the underlying scientific theory is explicit and a 

nonparametric component that accounts for features where the scientific 

theory is vague. Appropriate statistical methods for these problems are 

usually computationally intensive. Methodological interests are in 

developing statistical methods and numerical algorithms for fitting 

these models. Theoretical interests are in deriving the statistical 

properties of proposed methods, particularly the asymptotic properties 

of estimators of functionals of the nonparametric component. Applied 

interests are primarily within economics and finance.  The most recent 

application areas are dynamic games and assessing the uncertainty in 

climate models. 


