
Summer school on Structural Estimation of Models in Behavioral Economics using Experimental Data  
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Instructors:  
Prof. Charles Bellemare, Laval University 
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Course Objective and Content:  
The aim of this five-day course is to introduce students to structural modeling and estimation of models 
in behavioral economics. The course will be split in two related parts. The first part will provide an 
overview of popular models of choice behavior used in the area of behavioral economics and will discuss 
several issues regarding data collection using experimental methods including choice of design, sample 
sizes, and statistical power. The second part of the course will discuss estimation of the choice models 
covered in the first part. In particular, we will discuss specification of preferences and constraints, 
different ways to incorporating unobserved heterogeneity (parametric and more flexible approaches), 
identification of model parameters with and without experimental data, as well as performing 
counterfactual predictions and assessing goodness of fit. A selection of papers will be presented to 
illustrate each of these themes. We will also discuss how some structural models can be estimated in 
STATA.  
 
General Course Information:  
The sessions are taught in English. Afternoon sessions will be devoted to applications. The afternoon 
sessions during the first two days will be devoted to laboratory experiments where participants will 
experience the process of experimental data collection. The corresponding sessions for the last three 
days of the course will be devoted to tutorials on the estimation of structural models in STATA using 
data from the laboratory and the field.  
 
Daily Schedule:             

9h-10h30 lecture 
10h30-10h45 break with coffee/cookies 
10h45-12h15 lecture 
12h15-13h30 lunch break 
13h30-15h00 Computer tutorial – part A 
15h15-16h45 computer tutorial – part B 

 
Topics Schedule: 

Day 1  Generating data and testing theories of decision making using laboratory experiments  
Day 2  Social preferences – theory and experiments 
Day 3  Model estimation based on first-order conditions 
Day 4  Model estimation using a discrete choice approach 
Day 5  Incorporating risk and uncertainty in choice models 
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