
M2 ETE, Topics in Econometrics and Empirical Economics 

Teaching staff contacts - Coordonnées de l’équipe pédagogique :  

Christian Bontemps : christian.bontemps@tse-fr.eu, T.516 
Pierre Dubois : pierre.dubois@tse-fr.eu, T.687 
Jean-Pierre Florens : jean-pierre.florens@tse-fr.eu, T.507 
François Poinas : francois.poinas@tse-fr.eu, T.509 
 
Office hours: By appointment. 
Preferred means of interaction: After classes and during office hours. 
 

Course’s Objectives - Objectifs du cours :  

The course consists of four independent parts, each consisting of 7 hours and 30 minutes. It will be taught by 
Christian Bontemps, Pierre Dubois, Jean-Pierre Florens, and François Poinas. 

• In part one, Christian Bontemps will introduce the recent literature on partial/set identification. This 

literature reintroduced by Manski and his coauthors, aims at relaxing some of the identifiable 

assumptions made in structural econometrics and still estimate the set of parameters which can 

rationalize the data. Usual examples are moment inequality models, models with missing information 

or games with multiple equilibria. The main examples, usual inference methods and main challenges 

will be introduced and discussed. 

• In part two (taught in parallel of part one), François Poinas’ lectures will focus on dynamic discrete 
choice models and subjective expectations. This section of the course will be an introduction to the 
estimation of structural models in the fields of labor economics and economics of education. It will focus 
on dynamic discrete choice models and introduce how elicited data on subjective expectations can be 
used in such models to avoid assuming agents form rational expectations. 

• In part three, Jean-Pierre Florens will cover topics in structural econometrics and inverse problems. He 
will present regularized solutions of linear functional equations; non parametric inference of 
instrumental regression and extensions; functional linear regression; non linear problems and 
applications to game theoretic models and to non randomized treatments models. 

• In part four (taught in parallel of part three), Pierre Dubois will cover issues related to vertical 
relationships and advertising in empirical industrial organization. He will show how structural models of 
demand and supply can allow understand not only horizontal competition but also vertical relationships 
in markets such as food retailing, pharmaceuticals. 

Grading system – Modalités d’évaluation 

Grading policy: 

• Midterm (on week 6), 1 hour, 50%. The midterm covers the material presented in parts 1 and 2. 

• Final exam, 1 hours, 50%. The final exam covers the material presented in parts 3 and 4. 
 
For each part, exam questions will preferably be related to a specific paper covered (not necessarily in depth) 
during the lectures. The paper is announced at the end of each part. 
 
The midterm and final exam will be open book, with possible access to any document. 
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Sessions planning 

Week Date Time Lecture # Part Teacher 

1 January 21 14:00 - 15:30 1 1 Christian Bontemps 

    15:30 - 17:00 2 2 François Poinas 

2 January 28 14:00 - 15:30 3 1 Christian Bontemps 

    15:30 - 17:00 4 2 François Poinas 

3 February 4 14:00 - 15:30 5 1 Christian Bontemps 

    15:30 - 17:00 6 2 François Poinas 

4 February 11 14:00 - 15:30 7 1 Christian Bontemps 

    15:30 - 17:00 8 2 François Poinas 

  February 18   Winter break 

5 February 25 14:00 - 15:30 9 1 Christian Bontemps 

    15:30 - 17:00 10 2 François Poinas 

6 March 4   Midterm (on parts 1 and 2) 

7 March 11 14:00 - 15:30 11 3 Pierre Dubois 

    15:30 - 17:00 12 4 Jean-Pierre Florens 

8 March 18 14:00 - 15:30 13 3 Pierre Dubois 

    15:30 - 17:00 14 4 Jean-Pierre Florens 

9 March 25 14:00 - 15:30 15 3 Pierre Dubois 

    15:30 - 17:00 16 4 Jean-Pierre Florens 

10 April 1 14:00 - 15:30 17 3 Pierre Dubois 

    15:30 - 17:00 18 4 Jean-Pierre Florens 

11 April 8 14:00 - 15:30 19 3 Pierre Dubois 

    15:30 - 17:00 20 4 Jean-Pierre Florens 

12 April 15   Exam (on parts 3 and 4) 

 

 


