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Course content
Special interests of participating students can be taken into
consideration (if they broadly fit into the framework below);
suggestions are welcome and will be discussed in the first lecture.
To give an example, the topics of the lecture could contain (the
first item constituting the core component, other topics will be
selected in the first lecture):
1 Revision of hypothesis testing, confidence interval

construction, and related optimality concepts.
2 (Non-) Testability of hypotheses (Bahadur-Savage-type

results)
3 Identification in econometrics.
4 Impossibility results when parameters can be nearly non-

identified (applications to testing under weak instruments,
unit root testing, spectral density estimation, and testing for
long-range-dependence).

5 Uniform vs. non-uniform asymptotic approximations with a
special emphasis on autocorrelation robust testing, model
selection, and the zero power trap in testing for spatial or
temporal autocorrelation.

6 Impossibility results in high-dimensional testing problems.

Objectives (and/or specific learning
outcomes)
Successful completion of this course should enable students
to understand parts of the current literature on non-standard
inference problems in econometrics and to make their own
contributions to this literature. Depending on the topics covered,
students understand, e.g., the consequences of identification
failure for econometric inference, the problems associated with
asymptotic results that fail to be uniform in the parameters, or
difficulties arising in high-dimensional testing problems. Students
know how to conduct Monte Carlo studies to evaluate properties

of tests and confidence intervals, and are aware of the practical
consequences of the topics discussed.

Pre-requisits and co-requisits

Required knowledge and skills
An equivalent of the content of ECON-S-428 (Graduate
Econometrics I)

Teaching method and learning activities
The course consists of (i) lectures in which the topics are discussed
by the instructor and (ii) lectures where students discuss/present
solutions to exercises and their final project.

Contribution to the teaching profile
This course introduces participants to selected advanced topics
in econometrics. The first part of the course develops necessary
terminology concerning hypothesis testing, confidence intervals,
and related optimality concepts used in econometrics. Then,
depending on the interests of the participants, we discuss topics
such as the ones mentioned in `` Contents of the teaching unit''
further below.
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Other information

Place(s) of teaching
Solbosch

Contact(s)
David Preinerstorfer
ECARES, Université libre de Bruxelles
Office: 42 Ave. F.D. Roosevelt, R42.5.223
E-Mail: david.preinerstorfer(at)ulb.ac.be
Phone: +32 2 650 3366

Programmes

Programmes proposing this course at the Solvay
Brussels School of Economics and Management
MA-ECOE | Master in Economics : Econometrics | finalité Research
in Economics/unit 2 and finalité Research in Economics and statistics/
unit 2

Programmes proposing this course at the faculty
of Sciences
MA-STAT | Master in Statistics : General | finalité Research General/
unit 2
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