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Abstract: In this talk I present two applications employing models in the class of 
Generlized Instumental Variables Models studied in Chesher and Rosen (2013a).   
The applications demonstrate the use of the more generally applicable set 
identification analysis from that paper (to be given in Wednesday’s Econometrics 
Research Seminar) in two particular models.

The first application, based on Chesher and Rosen (2013b) and continuing work 
in progress, employs an IV model for binary response. We characterize sharp 
bounds on average response functions and average treatment effects (ATE). We 
apply the model to data on the effect of family size on female employment using 
data from Angrist and Evans (1998), and report bound estimates and confidence 
intervals using methods developed in Chernozhukov, Lee, and Rosen (2013).

The second application, from Aradillas-Lopez and Rosen (2013), considers a 
simultaneous equations model for ordered response. The model is used to study 
a complete information ordered entry game in which firms choose how many 
store fronts to operate in each of a large number of markets. We characterize the 
identified set of model parameters, and propose a novel inference approach 
based on conditional moment inequalities implied by equilibrium behavior.  We 
apply our method to data on the number of stores operated by Lowe's and Home 
Depot in separate geographic markets, providing confidence intervals for model 
parameters and other quantities of interest.
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