
 

TSE DEEQA – Semester 2 

Advanced Econometrics and Empirical Economics II 

 

1- Recent advances in panel data estimation (Thierry Magnac) 

This course aims at continuing the review of recent advances in panel data estimation in 

the linear and non-linear cases. The accent will be put on modelling and the consistency 

issues of estimates due to dynamics and nonlinearities 

 

2- Nonparametric Analysis in Discrete Choice Models (Vishal Kamat) 

This course covers some recent advancements in the econometric analysis of discrete 

choice models from a theoretical perspective but with lessons for practitioners. The 

course will broadly cover various questions of interest in discrete choice analysis such 

as testing random utility models, predicting choices under counterfactual choice sets 

and prices, and calculating welfare effects of price changes. The focus of the course 

will be on analyzing such questions under nonparametric assumptions which generally 

leads to the case of partial identification.  
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