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Teaching staff contacts - Coordonnées de I’équipe pédagogique :

Pierre Dubois : pierre.dubois@tse-fr.eu, T.687
Nour Meddahi : nour.meddahi@tse-fr.eu, T.524
Francois Poinas : francois.poinas@tse-fr.eu, T.509
Shruti Sinha : shruti.sinha@tse-fr.eu, T.528

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 Pierre Dubois, Nour Meddahi, Francois Poinas, and Shruti Sinha.

e In part one, Nour Meddahi will cover issues related to Weak Identification in Linear and GMM
models. He will consider the linear case (IV) and then non-linear GMM models. Issues related
to large dimension models and models with many instruments will be discussed.

e In part two, 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.

e In part three, Francgois 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
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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.

e In part four, Shruti Sinha will consider identification and estimation methods in static two-
sided matching models. This is a relatively new and growing literature in econometrics. This
part will consider (partial) identification challenges in transferable utility (TU) and non-
transferable utility (NTU) models of matching. Within these sub-topics the econometric
analysis will depend on whether it is a one-to-one matching model or a one-to-many matching
model; and on our unit of observation (viz. individual or markets).

Grading system - Modalités d’évaluation :

e Midterm (on week 6), 1 hour, 50%. The midterm covers the material presented in parts 1
and 2.
e 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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Session planning — Planification des séances :

Week Date Lecture # Part Teacher
1 January 4 1 1 | Nour Meddahi
2 1 | Nour Meddahi
2 January 11 3 1 | Nour Meddahi
4 1 | Nour Meddahi
3 January 18 5 1 | Nour Meddahi
6 2 | Pierre Dubois
4 January 25 7 2 | Pierre Dubois
8 2 | Pierre Dubois
5 February 1 9 2 | Pierre Dubois
10 2 | Pierre Dubois
6 Fevruary 8 Midterm (on parts 1 and 2)
February 15 Winter break
7 February 22 11 3 | Frangois Poinas
12 3 | Frangois Poinas
8 March 1 13 3 | Frangois Poinas
14 3 | Frangois Poinas
9 March 8 15 3 | Frangois Poinas
16 4 | Shruti Sinha
10 March 15 17 4 | Shruti Sinha
18 4 | Shruti Sinha
11 March 22 19 4 | Shruti Sinha
20 4 | Shruti Sinha
12 March 29 Exam (on parts 3 and 4)

Distance learning — Enseignement a distance :

Distance learning can be provided when necessary by implementing, for example: / En cas de
nécessité, un enseignement a distance sera assuré en mobilisant, par exemple :

e Interactive virtual classrooms / Classe en ligne interactive

e Recorded lectures (videos) / Vidéo enregistrée de la présentation du matériel pédagogique
e MCQ tests and other online exercises and assignments / QCM et exercices en ligne

e Remote (online) tutorials (classes) / TP/TD a distance



e Chatrooms / Forums



