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本课程是 。课程重点是
，课程目标是使学生具备对定价竞争、市场进入和退出、投资、创新、产品设计等 IO问题

进行原创性研究所需的经济理论和定量技能。课程主要由讲师讲课、学生报告和课堂讨论三部分组成。
本课程主要关注使用 来研究企业战略行为和市场结果的相关论文。首先，课程将（ ）研

究市场结构和设计以及企业信息和信念如何影响他们的战略互动和最终的市场表现；然后，课程将讨论如何使
用 市场参与者的偏好和技术参数，对他们的行为进行合理解释，并对市场效率进行
评估。

要求研究生水平的微观经济学和计量经济学背景，最好具备一些博弈论知识。

本课程以阅读研究论文为主。为了理解实证产业组织理论的研究论文，我们需要产业组织理论和计量经济学相
关知识。有用的资料包括：

• Handbook of Industrial Organization, Vol. 1 – 5.

• Tirole, J. (1988): The Theory of Industrial Organization. MIT Press.

• Belleflamme, P., Peitz, M. (2016): Industrial Organization Markets and Strategies. Cambridge Univer-
sity Press.

• Vives, X. (2009): Oligopoly Pricing: Old Ideas and New Tools. MIT Press.

• Mas-Colell, Whinston, and Green (1997), Microeconomic Theory, Oxford University Press.

• Krishna.V (2010): Auction Theory, 2nd ed. Academic Press
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• Handbook of Industrial Organization, Vol. 1 – 5.

• Aguirregabiria, V. (2021): Empirical Industrial Organization: Models, Methods, and Applications.

• Paarsch, H.J., Hong, H. (2006). An Introduction to the Structural Econometrics of Auction Data. MIT
Press.

• Train, K. (2009): Discrete Choice Methods with Simulation, 2nd ed. Cambridge University Press.

• Cameron, A. C., and P. K. Trivedi. (2005): Microeconometrics: Methods and Applications, Cambridge
University Press.

本课程的最终考核与成绩将基于：（1）课堂参与情况，包括课堂讨论（20%）和课堂汇报（30%）；（2）经典论
文复刻（50%）。

根据最终报名人数和课程安排，每个学生 (或一组学生)将被要求汇报 1至 2篇研究论文。每次汇报应持续 60
分钟，包括提问和回答环节。汇报应包括以下内容：

• 总结研究论文；

• 在文献中找到论文的贡献；

• 讨论论文的不足之处；

• 为进一步研究提出建议。

每个学生 (或一组学生)将被分配一篇经典论文，学生需使用 R语言或 Python对论文进行复刻。学生可以选择
其他编程语言，也可以自行寻找感兴趣的论文进行复刻，但所选论文必须涉及结构化估计，并应与授课教师就
所选论文进行讨论。最终，学生需提交 Jupyter notebook 。1.

• 代码和生成的结果（图表）占 30%：完整性和清晰度

• 内容总结占 20%

1https://jupyter.org
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课程主题及相关阅读资料如下。每堂课前一周将公布必读文献。由于时间限制和班级兴趣，课程主题可能会有
调整。

Bresnahan (1989); Reiss and Wolak (2007), Chapter 1 of Aguirregabiria (2021)

• Economic questions and data in EIO;

• Examples of structural models in EIO;

• Skills required to conduct EIO researches

Chapter 2 of Aguirregabiria (2021)

Chapter 3 of Aguirregabiria (2021)

I

Part II in MWG (Game Theory, Chapters 7, 8 and 9)

• Dominant strategies and rationalizable strategies;

• Nash Equilibrium (NE) in static games of complete information;

• Bayesian Nash Equilibrium (BNE) in static games of incomplete information;

• Subgame Perfect Nash Equilibrium (SPNE) in dynamic games of complete information

• (Optional) Perfect Bayesian Equilibrium (PBE) in dynamic games of incomplete information

II

Chapter 5 of Tirole (1988) and Chapters 4, 5 and 7 of Vives (2009)
Kreps and Scheinkman (1983); Klemperer and Meyer (1989)

• Bertand competition and its variants with asymmetric costs, capacity constraint, uncertain costs; DRS
(IRS) technology;

• Capacity-then-Bertrand Competition;

• Commitment and Stackelberg Model;

• (Optional) Supply Function Equilibrium (SFE)
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Read Chapter 4 of Aguirregabiria (2021) and Bresnahan (1982) to understand the identification of static
oligopoly models with complete information. Then read Genesove and Mullin (1998) for testing conducts
in U.S. suger industry, and Wolfram (1999); Sweeting (2007) for measuring market power in British electricity
market.

• Identification of marginal cost and/or market conduct (or structure or ownership) for markets with

• Estimation using IV and GMM

• Genesove and Mullin (1998)

• Wolfram (1999); Sweeting (2007)

Read Chapter 8 of Vives (2009) for game-theoretic treatment of competition with incomplete information;
then read Chapters 2 and 3 of Krishna (2010) for some basic knowledge of auction theory. Laffont and Vuong
(1996); Guerre, Perrigne, and Vuong (2000) are seminal for identification of auction models. Wolak (2003)
provides results for identification and estimation of cost functions using bidding data from electricity market,
and Hortaçsu and Puller (2008) aims for identification of forward positions using bidding data and observed
costs.

• Standard auctions and bidding strategies;

• Revenue Equivalence Theorem and optimal auction;

• Identification of standard auctions in symmetric IPV paradigm

• Wolak (2003)

• Hortaçsu and Puller (2008)

Read Bresnahan and Reiss (1991)

Read Allaz and Vila (1993); Bushnell (2007) for theoretical models of two-stage oligopoly models.

• Wolak (2007)

I

Read Athey and Haile (2002, 2007) for the state-of-art identification of auction models.
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• Li, Perrigne, and Vuong (2000)

II

Read Chapters 9 and 10 of Train (2009) and Chapters 12 and 13 of Cameron and Trivedi (2005) for background
knowledge of simulation methods.

• Laffont, Ossard, and Vuong (1995)

Read Camerer, Ho, and Chong (2004) for the theoretical model of non-equilibrium beliefs.

• Hortaçsu, Luco, Puller, and Zhu (2019)

学生可以选择以下推荐的主题在 15-17 进行汇报。请以推荐的论文为出发点，并在汇报中补充制度和理论背
景。

Li (2018)

Bushnell, Mansur, and Saravia (2008) and Puller (2007)

Springel (2021) and Li, Tong, Xing, and Zhou (2017)

Cai, Henderson, and Zhang (2013) and Fang, Gu, and Zhou (2019)

Yang, Purevjav, and Li (2020)

Kang and Silveira (2021)
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