
Econometric Study Group Conference

Engineers’ House, Bristol, 13 - 15 July 2023

Thursday 13 July

12:00 – 13:00 Registration and Lunch

13:00 – 14:30 Session 1 - Chair: Ao Wang

Victor Aguirregabiria (Toronto)

“Identification of structural parameters in Dynamic discrete choice games with fixed effects

Unobserved Heterogeneity”

Robert Miller (CMU)

“Long-term Contracts in Executive Compensation”

Ao Wang (Warwick)

“Estimating the Gains (and Losses) of Revernue Management”

14:45 – 15:45 Invited Session - Chair: Stefan Hubner

Aureo De Paula (UCL)

“Estimating Nesting Structures”

15:45 – 16:15 Tea

16:15 – 17:45 Session 2 - Chair: Adam Mccloskey

Debopam Bhattacharya (Cambridge)

“Inferring Trade-offs in University Admissions: Evidence from Cambridge”

Ben Deaner (UCL)

“Many Proxy Controls”

Adam Mccloskey (Colorado)

“Critical values Robust to P-hacking”



17:45 – 18:45 Poster Session

David Pacini (Bristol)

“Hellinger speedless points”

Pedro Picchetti (Insper)

“Marginal Treatment effects in difference-in differences”

Jerome Simons (Cambridge)

“Cointegration without Unit roots”

Christian Tien (Cambridge)

“Relaxing Instrument exclusion with common confounders”

18:45 Dinner at Engineer’s house

Friday 14 July

09:15 – 10:45 Session 3 - Chair: Victoria Zinde-Walsh

Kirill Evdokimov (UPF)

“Marginal effects for probit and tobit with endogeneity”

Andrei Zeleneev (UCL)

“Nonparametric identification and estimation with non-classical errors-in-variables”

Victoria Zinde-Walsh (McGill)

“Kernel estimation estimation in regression on vector and function spaces”

11:00 – 12:00 Invited Session - Chair: Sami Stouli

Jean-Marc Robin (Science Po)

“On the estimation of sparse two-way fixed effect models”

12:00 – 13:00 Lunch



13:00 – 14:30 Session 4 - Chair: Frank Windmeijer

Christophe Bruneel-Zupanc (KU Leuven)

“Don’t (fully) exclude me, it’s not necessary! Identification with semi-IVs”

Pascal Lavergne (TSE)

“One-step nonparametric instrumental regression using smoothing splines”

Frank Windmeijer (Oxford)

“The Falsification Adaptive set in linear models with instrumental variables that violate the

exogeneity or exclusion restriction”

14:45 – 15:45 Session 5 - Chair: Xueyan Zhao

Karim Chalak (Manchester)

“Nonparametric Gini-Frisch Bounds”

Xueyan Zhao (Monash University)

“Boostrap Hausdorff Confidence Regions for Average treatment effect identified sets”

15:45 – 16:15 Tea

16:15 – 18:00 PhD Session - Chair: David Pacini

Pedro Vergara Merino (CREST-ENSAE)

“Balancing Covariates in Randomized Experiments with the cube method”

Timo Schenk (Amsterdam)

“What’s the Mechanism? Mediation Analysis in Difference-in-Differences Designs”

Gabriela Mara Miyazato Szini (Amsterdam)

“A pairwise Differencing Distribution Regression Approach for Network Models”

Guanyi Wang (UCL)

“Individualized Treatment Allocation in sequential network games”

19:30 Conference Dinner at Clifton Sausage



Saturday 15 July

09:15 – 10:45 Session 6 - Chair: Arkadiusz Szydlowski

Michele Aquaro (European Commission)

“Detecting structural breaks in spatial panel data models with unknown networks”

Vadim Marmer (UBC)

“Informed Entry in First-Price Auctions”

Arkadiusz Szydlowski (Leicester)

“Limit Theorems for Small Worlds”

11:00 – 12:00 ESRC Invited Session - Chair: Vincent Han

Xu Cheng (U Penn)

“How to Weight in Moments Matching: A New Approach and Applications to Earnings Dy-

namics”

12:15 – 13:45 Session 7 - Chair: Robert Taylor

Riccardo D’Adamo (Bristol)

“Auxiiliary IV Estimation for Nonlinear Models”

Russell Davidson (McGill)

“An improved fast double bootstrap”

Robert Taylor (Essex)

“Bonferroni-type tests for return predictability with possibly trending predictors”
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