
 

 

 

Empirical and Structural Econometrics 

 

Course title – Intitulé du cours Empirical and Structural Econometrics 

Level / Semester – Niveau /semestre Semester 2 

School – Composante  Ecole d'Economie de Toulouse 

Teacher – Enseignant responsable Paul Diegert 

Other teacher(s) – Autre(s) enseignant(s)  

Other teacher(s) – Autre(s) enseignant(s)  

Other teacher(s) – Autre(s) enseignant(s)  

Other teacher(s) – Autre(s) enseignant(s)  

Other teacher(s) – Autre(s) enseignant(s)  

Lecture Hours – Volume Horaire CM 15 

TA Hours – Volume horaire TD  

TP Hours – Volume horaire TP  

Course Language – Langue du cours English 

TA and/or TP Language – Langue des TD et/ou TP English 

 

Teaching staff contacts: 

Paul Diegert 

Office hours by appointment (via email) 

Course Objectives: 

This course covers recent advances in structural econometrics and empirical economics 

with a focus on applications to wage dynamics and inequality. The goals of the course are 

to understand the sources of identification in structural models with unobserved 

heterogeneity and to build experience with the practical modelling decisions involved in 

structural estimation.  We will review recent approaches to identifying and estimating 

unobserved heterogeneity in skills and preferences in models of wage determination, and 

study how different approaches to structural modelling can be used to analyse sources of 

wage inequality.  

 

 

Prerequisites : 

Economics and econometrics at the level of M2 ETE.  
 

Practical information about the sessions: 



 

 

 

Students are expected to participate actively in class sessions, and prepare by reading all 
required material.  

 

Grading system : 

Grading will be based on contributions to class discussions and a final project. The project 
will consist of two parts. First, students will choose an empirical paper and write a brief 
analysis of a minimal version of the model estimated in the paper which captures the main 
features the paper seeks to study. Second, the student will propose an extension or 
alternative approach to the research question studied in the paper.  
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Session planning :  

 

1) Identification of Unobserved Heterogeneity / Latent Variables 

2) Structural Estimation of Models of Wage Determination 

 


