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Course Objectives:

The course consists of two independent parts of 15 hours each. Part 1 is taught by Thierry Magnac and

Part 2 is taught by Jean-Pierre Florens.

Part 1 covers econometric applications in the fields of labor economics, education and household
behavior. The course follows the construction of different econometric applications in terms of
specification, identification and estimation of economic models. It illustrates how observational data

and experimental data can be combined using structural economic models.

Part 2 covers inverse problems and applications. It follows the following outline:

e Introduction: Examples
e Mathematical tools

o Topological vector spaces

o Operators

o Linear functions equations

o Non linear extensions
e Three econometric examples

o Linear models with functional variables

o Instrumental variables

o IV quantile models

e Treatment models where the outcome is a duration

o Duration models

o Causal treatment models

o Static treatment
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o Dynamic treatment

Prerequisites:

Economics and Econometrics at the level of M2 ETE, first semester.

Practical information about the sessions:

Students are expected to read the papers that will be discussed in class and to actively participate in
class.

Grading system:

Grading policy:
e Final exam.

For each part, exam questions will preferably be related to specific papers covered (not necessarily in
depth) during the lectures. The papers are announced at the end of each part.
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Session planning :

To be announced in class.

Distance learning :

Teaching will be done in-person.



