
Harvard/MIT  Seminar in Econometrics – Fall 2021 

DATE SPEAKER TITLE HOST  

September 
9 

No Meeting   Harvard 

September 
16 

Serena Ng (Columbia 
University) 
[MIT Zoom] 

"Factor Based Imputation of Missing Data 
and Covariances" 
https://arxiv.org/abs/1910.06677 
https:/arxiv.org/abs/2109.03773 

MIT 

September 
23 

Ming Li (National University of 
Singapore) 
[Harvard Zoom] 

"A Time-Varying Endogenous Random 
Coefficient Model with an Application to 
Production Functions" 

Harvard 

September 
30 

Francesca Molinari (Cornell 
University) 
[MIT Zoom] 

"Discrete Choice Models with 
Heterogeneous Preferences and 
Consideration" 

MIT 

October 7 José Luis Montiel Olea 
(Columbia University) 
[Harvard Zoom] 

"Robust Machine Learning Algorithms for 
Text Analysis" 

Harvard 

October 
14 

Devavrat Shah (MIT) 
[in person? @ MIT E52-432] 

"Synthetic Interventions" MIT 

October 
21 

Eric Mbakop (University of 
Calgary) 
[Harvard Zoom] 

"Estimation of the Number of Components 
in Nonparametric Finite Mixture Models" 

Harvard 

October 
28 

Mikkel Soelvsten (University of 
Wisconsin, Madison) 
[in person? @ MIT E51-395] 

"Estimation and Inference in a Peer Effects 
Model with Heteroskedasticity" 

MIT 

November 
4 

Alexandre Poirier 
(Georgetown University) 
[Harvard Zoom] 

"Identification and Estimation of Average 
Partial Effects in a Semiparametric Binary 
Response Panel Model" 

Harvard 

November 
11 

Yingjie Feng (Tsinghua 
University) 
[MIT Zoom] 

"Causal Inference in Possibly Nonlinear 
Factor Models" 
(Also, Supplement. The version on arXiv.) 

MIT 

November 
18 

Soonwoo Kwon (Brown 
University) 
[Harvard Zoom] 

"Optimal Shrinkage Estimation of Fixed 
Effects in Linear Panel Data Models" 

Harvard 

https://arxiv.org/abs/1910.06677
https://economics.harvard.edu/arxiv.org/abs/2109.03773
https://economics.harvard.edu/files/econ/files/terc_mingli_210923_new.pdf
https://economics.harvard.edu/files/econ/files/terc_mingli_210923_new.pdf
https://economics.harvard.edu/files/econ/files/terc_mingli_210923_new.pdf
http://www.joseluismontielolea.com/LDA_2021.pdf
http://www.joseluismontielolea.com/LDA_2021.pdf
https://arxiv.org/pdf/2006.07691.pdf
https://wpsites.ucalgary.ca/eric-mbakop/wp-content/uploads/sites/32/2019/12/Estimation-of-the-number-of-mixture-components.pdf
https://wpsites.ucalgary.ca/eric-mbakop/wp-content/uploads/sites/32/2019/12/Estimation-of-the-number-of-mixture-components.pdf
https://arxiv.org/abs/2105.12891
https://arxiv.org/abs/2105.12891
https://arxiv.org/abs/2105.12891
https://drive.google.com/file/d/1Kddkh705vk-1uhq0y5xYXWNdTabmclcN/view
https://drive.google.com/file/d/1Kddkh705vk-1uhq0y5xYXWNdTabmclcN/view
https://drive.google.com/file/d/1vIOE7FKrkWAA_M2ERDpvniifN0aR1IJc/view
https://arxiv.org/abs/2008.13651


November 
25 

Thanksgiving Break - No 
Meeting 

    

December 
2 

Desire Kedagni (Iowa State 
University) 
[Hybrid/MIT Zoom @MIT E51-
395] 

"Marginal Treatment Effects with 
Misclassified Treatment" 

MIT 

 


