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Abstract:  
In this talk we investigate semiparametric estimation of a class of McKean-Vlasov 
stochastic differential equations. The probabilistic properties of the model have been 
studied in the probabilistic literature and our analysis is based upon the propagation 
of chaos result. We show that the convergence rate of our estimator is logarithmic 
under a polynomial behaviour of the non-parametric part of the interaction function 
and the presence of a parametric polynomial component. We further prove that the 
obtained rate is optimal in the minimax sense.  
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