ECO 519. Spring 2008 (First Half)

Andres Aradillas-Lopez (aaradill@princeton.edu)
Office Hours: Thursdays 2-3:30PM, 312 Fisher Hall

The first half of the course will be devoted to three main topics, all of which have considerable
intersection: Asymptotic Theory, Semiparametric Estimation and Partial Identification.
There will be two homeworks, which will not be graded and are never due. Answers to
selected problems will be provided. These homeworks will not count towards the grade, but
I strongly recommend that you work on them, as they will serve as an excellent preparation
for the take-home midterm exam which will constitute 100% of your grade for the first half
of the course. Handouts and other material for the course will be posted in Blackboard and

on my personal website. The following is a list of readings relevant to the course:

Readings: For the purposes of this course: () denotes material relevant to semiparametric
methods, (§) denotes material relevant to asymptotic theory and ({) denotes material
relevant to partial identification. This “classification” is incomplete, as most of the papers
involve two or more of these topics and every econometric model we will study here has a

semiparametric component. (&) denotes a monograph or book.
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Andrews, D.W.K (1995) “Nonparametric Kernel Estimation for Semiparametric Models”,
Econometric Theory, 11, 560-596. (8§) (1)

Beresteanu, A., and F. Molinari (2008) “Asymptotic Properties for a Class of Partially
Identified Models”, Econometrica, forthcoming.(¢) (§)

Billingsley, P (1999) Convergence of Probability Measures, Wiley Series in Probability and
Statistics. (§) (é)

Chamberlain, G. (1986) “Asymptotic Efficiency in Semiparametric Models with Censoring”,
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Chernozhukov, V., H. Hong, and E. Tamer (2007) “Estimation and Confidence Regions
for Parameter Sets in Econometric Models,” Econometrica, 75, 12431284. (o) (§)
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Conditions”, in Proceedings of the Fifth Berkeley Symposium in Mathematical Statistics and
Probability, 1, 221-233. (8§)



[chimura, H. (1993) “Semiparametric Least Squares and Weighted SLS Estimation of Single-
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Some Links: (Some of them require access from an educational institution computer)
David Pollard’s monographs.
Handbooks of Econometrics.

Journal of Econometrics.

JSTOR.


http://www.sciencedirect.com/science?_ob=PublicationURL&_cdi=20479&_auth=y&_acct=C000051401&_version=1&_userid=1082852&_pubType=HS&md5=574dd0378cff9ec718f4c9ba4af78c3c
http://www.sciencedirect.com/science?_ob=PublicationURL&_cdi=5940&_auth=y&_acct=C000051401&_version=1&_urlVersion=0&_userid=1082852&jchunk=20&_pubType=J&md5=460a5425435ba71400e33f7ca3fdd34a
http://www.stat.yale.edu/~pollard/
http://www.jstor.org

