14.387: Topics in Applied Econometrics Prof. Whitney Newey
Spring, 2004 (second half)

Syllabus

1. Quantile Regression

e Koenker, R. and K. Hallock (2001), “Quantile Regression,” Journal of Economic
Perspectives, 15(4): 143-156.

http://www.ingentaselect.com/rpsv/cw/aea/08953309/contp1.htm

e Angrist, J., Chernozhukov, V. and I. Fernandez-Val (2004), “Quantile Regression under
Misspecification, with an Application to the U.S. Wage Structure,” Mimeo, Department
of Economics, MIT.

e Chernozhukov, V. and C. Hansen (2004), “An IV Model of Quantile Treatment Effects,”
Econometrica, forthcoming.

e Powell, J.L. (1986), “Censored Regression Quantiles,” Journal of Econometrics.

II. Structural Estimation with Imperfect Competition

e Reiss, P. and F. Wollack (2003), “Structural Econometric Modeling: Rationales and
Examples from Industrial Organization” forthcoming Handbook of Econometrics,
Volume 5.

http://www.stanford.edu/~preiss/research.htm

e Barry, S., J. Levinsohn and A. Pakes (1995), “Automobile Prices in Market Equilibrium,”

Econometrica, 63(4): 841-890.

Www.jstor.org



e Nevo, A. (2001), “Measuring Market Power in the Ready-to-Eat Cereal Industry,”
Econometrica 69(2), 307-342.

http://www.blackwell-synergy.com/rd.asp?goto=journal&code=ecta

e Nevo, A. (2000), “Practitioner’s Guide to Random Coefficients Logit Models of
Demand,” Journal of Economics and Management Strategy, 9(4): 513-548.

http://www.blackwell-synergy.com/rd.asp?goto=journal&code=jems

II1. Structural Estimation of Auctions Models

e “Structural Estimation of Auctions” by Hong and Paarsch
e Haile, P. and S. Athey (2002), “Identification of Standard Auction Models,”

Econometrica 70(6): 2107-2140, November.

e http://www.blackwell-synergy.com/rd.asp?goto=journal&code=ecta

e Haile, P. and E. Tamer (2003), “Inference with an Incomplete Model of English
Auctions,” Journal Political Economy, 111(1): 1-51.

http://www.journals.uchicago.edu/JPE/journal/

e Tamer, E. (2003), “Incomplete Simultaneous Discrete Response Model with Multiple
Equilibria, Review of Economic Studies, 70(1), January

http://www.ingenta.com/journals/browse/bpl/roes/

e Tamer, E. and F. Ciliberto (2003), “Market Structure and Multiple Equilibria in Airline
Markets,” Working Paper, Department of Economics, Princeton University.

http://www.princeton.edu/~tamer/ and follow research link.







