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Date of Birth April 04, 1967

Citizenship Germany

Marital Status Married, Two children.

Current Position University of Luxembourg
Professor of Econometrics
Department of Economics and Management
August 2011 – present
gautam.tripathi@uni.lu

Previous Universität Mannheim
Professor für Empirische Wirtschaftsforschung und Ökonometrie
September 2010 – August 2011

University of Connecticut–Storrs
Associate Professor, Department of Economics
August 2004 – August 2011

University of Wisconsin–Madison
Assistant Professor, Department of Economics
August 1997 – August 2004

Visiting Visiting assistant professor
University of California-Santa Cruz (Fall 2003)
Stanford (Winter and Spring 2004)

Research Area Microeconometrics, Econometric theory

Doctoral Degree Northwestern University Evanston, IL.
1992–1997.

Ph.D. in Economics. Thesis title: “Semiparametric efficiency bounds and testing in
models with shape restrictions.” Advisor: Professor Rosa Matzkin.

Other Degrees Indian Institute of Management Calcutta, India.
1989–1991.

Post Graduate Diploma in Management (MBA).

University of Roorkee (now called the indian institute of technology
roorkee) Roorkee, India.
1985–1989.

Bachelor of Engineering (Honors) in Electronics and Communications Engineering.
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Peer Reviewed Publications
the role of score and information bias in panel data likelihoods. Journal of
Econometrics, vol. 235, pp. 1215–1238, 2023. Joint with M. Schumann and T. Severini.

integrated likelihood based inference for nonlinear panel data models
with unobserved effects. Journal of Econometrics, vol. 223, pp. 73–95, 2021. Joint
with M. Schumann and T. Severini.

inference in conditional moment restriction models when there is selec-
tion due to stratification. Advances in Econometrics, vol. 39, pp. 137–171, 2019.
Joint with A. Cosma and A. Kostyrka. This volume, titled “The econometrics of com-
plex survey data: Theory and applications,” was co-edited with Kim P. Huynh and
David T. Jacho-Chavez.

convexity of probit weights. Statistics and Probability Letters, vol. 143, pp. 81–85,
2018. Joint with M. Schumann.

a simple consistent test of conditional symmetry in symmetrically trimmed
tobit models. Journal of Econometrics, vol. 198, pp. 29–40, 2017. Joint with T. Chen.

semiparametric efficiency bounds for microeconometric models: a sur-
vey. Foundations and Trends in Econometrics, vol. 6, pp. 163–397, 2013. Joint with
T. Severini.

testing conditional symmetry without smoothing. Journal of Nonparametric
Statistics, vol. 25, pp. 273–313, 2013. Joint with T. Chen.

efficiency bounds for estimating linear functionals of nonparametric
regression models with endogenous regressors. Journal of Econometrics,
vol. 172, pp. 491–498, 2012. Joint with T. Severini.

generalized method of moments (gmm) based inference with stratified
samples when the aggregate shares are known. Journal of Econometrics,
vol. 165, pp. 258–265, 2011.

moment based inference with stratified data. Econometric Theory, vol. 27,
pp. 47–73, 2011.

optimally combining censored and uncensored datasets. Journal of Econo-
metrics, vol. 151, pp. 17–32, 2009. Joint with P. Devereux.

some identification issues in nonparametric linear models with endoge-
nous regressors. Econometric Theory, vol. 22, pp. 258–278, 2006. Joint with
T. Severini.

empirical likelihood based inference in conditional moment restriction
models. Econometrica, vol. 72, pp. 1667–1714, 2004. Joint with Y. Kitamura and
H. Ahn.

testing conditional moment restrictions. Annals of Statistics, vol. 31, pp. 2059–
2095, 2003. Joint with Y. Kitamura.

nonparametric estimation of homogeneous functions. Econometric Theory,
vol. 19, pp. 640–663, 2003. Joint with W. Kim.

a simplified approach to computing efficiency bounds in semiparametric
models. Journal of Econometrics, vol. 102, pp. 23–66, 2001. Joint with T. Severini.
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local semiparametric efficiency bounds under shape restrictions. Econo-
metric Theory, vol. 16, pp. 729–739, 2000.

a matrix extension of the cauchy-schwarz inequality. Economics Letters,
vol. 63, pp. 1–3, 1999.

Other Publications
nonparametric estimation of additive models with homogeneous compo-
nents, in Economic Essays: A Festschrift for Werner Hildenbrand, edited by G. De-
breu, W. Neuefeind, and W. Trockel. Springer-Verlag Berlin. pp. 159–179, 2001. Joint
with W. Härdle and W. Kim.

das protection-for-sale-modell. Das Wirtschaftsstudium, vol. 30, No. 12,
pp. 1675–1681, 2001. Joint with X. Matschke.

review of “econometric methods” by jack johnston and john dinardo.
Econometric Theory, vol. 16, pp. 139–142, 2000.

das ricardianische außenhandels-modell bei einem kontinuum von gütern.
Das Wirtschaftsstudium, vol. 28, No. 6, pp. 871–878, 1999. Joint with X. Matschke.

das stackelberg-dyopol. Das Wirtschaftsstudium, vol. 28, No. 1, pp. 114–120,
1999. Joint with X. Matschke.

Books efficiency bounds for microeconometric models: a survey. 2013. Now Pub-
lishers Inc., ISBN-13: 978-1601987341. This is a book version of the survey paper (joint
work with T. Severini) listed earlier. Available at amazon.com.

Working Papers erratum to “robust priors in nonlinear panel data models”. Joint with
M. Arellano, S. Bonhomme, S. B. Suarez, M. Schumann, X. Shi. 2024.

missing endogenous variables in conditional moment restriction models.
Joint with A. Cosma and A. Kostyrka. 2024.

on testing conditional moment restrictions: the canonical case. Joint
with Y. Kitamura. 2001.

nonparametric estimation and testing of homogeneous functional forms.
1998.

Work in progress robust priors in nonlinear panel data models - estimating average marginal
effects. Joint with M. Schumann and S. B. Suarez. 2023

nonparametric estimation of returns to scale. Joint with T. Severini.

symmetrically trimmed least-squares estimators for tobit models with
endogenous regressors. Joint with T. Chen.

is msg rationally addictive? empirical evidence from household potato
chips consumption. Joint with R. Lopez and X. Matschke.
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Ph.D. dissertations supervised
Sofia Borodich Suarez, 2021 – ongoing, University of Luxembourg. Joint supervision
with Martin Schumann (Maastricht University).

Andrëı Victorovitch Kostyrka, 2021, University of Luxembourg. Joint supervision with
Antonio Cosma (University of Luxembourg). Thesis title: “Efficient estimation with
non-standard sampling or missing endogenous variables, and conditional density mod-
elling with unobserved copula-connected shocks.”

Martin Schumann, 2017, University of Luxembourg. Thesis title: “Estimation of non-
linear panel data models: An integrated likelihood based approach.”

Tao Chen, 2011, University of Connecticut, Thesis title: “Three essays in econometrics.”

Zhiwei Ma, 2007, University of Connecticut, Thesis title: “Three essays in economet-
rics.”

Academic appointments
Fellow, CES-ifo Institute at Ludwig-Maximilians-Universität Munich (since 2005).
Associate editor, Econometric Theory (since Jan. 01, 2010).
Associate editor, Econometrics Journal (Jan. 01, 2012 – Jan. 01, 2024).
Co-Editor, Advances in Econometrics (vol. 39) - “The econometrics of complex survey
data: Theory and applications,” (2017).

Grants and awards
2023. IAS grant for project “TIMEDATA” under the “Distinguished” call.
Lead PI: Christophe Ley (Math);
Co-PI: Dianne Pierret (Finance) and Gautam Tripathi (Economics and Management).
2012. Multa Scripsit Award from Econometric Theory.
2005. University of Connecticut Graduate School Grant.
2003–2004. University of Wisconsin Graduate School Grant.
2002–2003. National Science Foundation Grant SES-0214081.
2001–2002. National Science Foundation Grant SES-0111917.
2000–2001. University of Wisconsin Graduate School Grant.
1996–1997. Alfred P. Sloan Dissertation Fellowship in Economics.
1992–1993 and Fall 1994. Northwestern University Fellowship.

Refereeing American Economic Review, American Statistician, Annals of Statistics, Bernoulli, Be-
triebswirtschaftliche Forschung und Praxis, Communications in Statistics-Theory and
Methods, Computers and Mathematics with Applications, Econometrica, Econometrics
Journal, Econometric Reviews, Econometric Theory, Economics Letters, International
Economic Review, Journal of Applied Econometrics, Journal of Applied Economics,
Journal of Business and Economic Statistics, Journal of Econometrics, Journal of Eco-
nomic Surveys, Journal of Nonparametric Statistics, Journal of Statistical Planning
and Inference, Journal of the American Statistical Association, Metrika, National Secu-
rity Agency (NSA), National Science Foundation (NSF), Oxford Bulletin of Economics
and Statistics, Quantitative Economics, Review of Economic Studies, Review of Eco-
nomics and Statistics, Scandinavian Journal of Statistics, Southern Economic Journal,
Statistics and Computing, Swiss NSF.

Teaching Graduate and undergraduate econometrics and statistics.
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Seminars 2023. Presented “Integrated Likelihood Based Inference for Dynamic Binary Choice
Panel Data Models with Fixed Effects” at the “Luxembourg-Waseda Conference on
Modelling and Inference for Complex Data,” on January 24, 2023.

2020. Presented “Integrated likelihood based inference for nonlinear panel data models
with unobserved effects” at the “SanDAL Workshop on Data Science,” University of
Luxembourg, and the Toulouse School of Economics.

2019. Presented “Integrated likelihood based inference for nonlinear panel data models
with unobserved effects” at the Canadian Economics Association annual conference in
Banff, Canada.

2018. Presented “Integrated likelihood based inference for nonlinear panel data models
with unobserved effects” at Aarhus University, Denmark.

2017. Presented “Integrated likelihood based inference for nonlinear panel data models
with unobserved effects” at the Bank of Canada, Ottawa.

2016. Presented “Integrated likelihood based inference for nonlinear panel data models
with unobserved effects” at Bonn, CORE-Louvain, and Humboldt.

2015. Presented “Integrated likelihood based inference for nonlinear panel data models
with unobserved effects” at KU-Leuven, University College London, and the LSE.

2014. Presented “Nonparametric estimation of returns to scale” at CREST-Paris and
Warsaw International Economic Meeting (WIEM).

2013. Presented “Nonparametric estimation of returns to scale” at the Canadian Eco-
nomics Association meeting in Montreal and the International Year of Statistics con-
ference in Luxembourg.

2012. Presented “Nonparametric estimation of returns to scale” at Bocconi, Cam-
bridge U.K., CORE-Louvain, Tilburg, and University College Dublin. Gave week
long course at Johannes-Gutenberg-Universität Mainz, titled “Nonparametric econo-
metrics”.

2010. Presented “Nonparametric estimation of returns to scale” at Universität Göttingen
and Johannes-Gutenberg-Universität in Mainz, Germany and University of Utrecht in
The Netherlands. Presented “Testing conditional symmetry without smoothing” at
Luxembourg and St. Gallen.

2009. Presented “Nonparametric estimation of returns to scale” at Universität Köln in
Köln, Germany. Presented “Optimally combining censored and uncensored datasets”
at Universität Göttingen and the Helmut-Schmidt Universität in Hamburg, Germany.

2008. Presented “Optimally combining censored and uncensored datasets” at Uni-
versität Paderborn and Universität Freiburg in Germany. Presented “Nonparametric
estimation of returns to scale” at Indiana University - Bloomington and the Cowles con-
ference on “Operator Methods & Inverse Problems in Econometrics” at Yale in June
2008.

2007. Presented “Estimating linear functionals of nonparametric regression models with
endogenous regressors” at the winter meeting of the Econometric Society (Chicago) and
the Oberwolfach conference on “Semiparametric and Nonparametric Methods in Econo-
metrics” in Oberwolfach, Germany. Presented “Efficiency bounds for estimating linear
functionals of nonparametric regression models with endogenous regressors” at Harvard-
MIT, Yale (Cowles 75th Anniversary Econometrics Conference), Princeton, Rice, and
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the “Generalized Method of Moments” conference at the University of Montreal in
Montreal, Canada.

2006. Presented “Optimally combining censored and uncensored datasets” at the Roper
Center Methodology Seminar (Department of Sociology, University of Connecticut).
Presented “Estimating linear functionals of nonparametric regression models with en-
dogenous regressors” at the Greater New York Metropolitan Area Econometrics Collo-
quium (Yale), Concordia and Queen’s Universities (Canada).

2005. Presented “Optimally combining censored and uncensored datasets” at Yale,
The 19th New England Statistics Symposium held at the Department of Statistics,
University of Connecticut-Storrs, Mannheim University (Germany), Boston University,
and Rutgers. Presented “Combining datasets to overcome selection caused by censoring
and truncation in moment based models” at the 9th World Congress of the Econometric
Society held at the University College London, England.

2004. Presented “Moment based inference with stratified data” at the University of
California-Davis, University of Connecticut-Storrs, University of California-Santa Cruz,
Stanford, and Rheinische Friedrich-Wilhelms-Universität in Bonn, Germany. Presented
“Combining datasets to overcome selection caused by censoring and truncation in mo-
ment based models” at the Midwestern Econometrics Group Meeting at Northwestern
University, UCLA, UC Riverside, UC San Diego, and the University of Wisconsin-
Madison.

2003. Presented “Inference in conditional moment restriction models when there is se-
lection due to stratification” at the Winter Meeting of the Econometric Society (Wash-
ington D.C.). Presented “GMM and empirical likelihood with stratified data” at Eras-
mus University (Tinbergen Institute) in Rotterdam, Louisiana State, and Northwestern.
Presented “Moment based inference with stratified data” at the University of Florida,
Gainesville.

2002. Presented “Inference in conditional moment restriction models when there is
selection due to stratification” at the Christian Albrechts Universität in Kiel, Germany
and the Midwestern Econometrics Group Meeting at Ohio-State. Presented “GMM
and empirical likelihood with stratified data” at the University of Texas-Austin.

2001. Presented “Testing Conditional Moment Restrictions: A Smoothed Empirical
Likelihood Approach” at the Winter Meeting of the Econometric Society (New Orleans,
LA) and the Midwestern Econometrics Group Meeting (Kansas City, MO). Presented
“Empirical Likelihood Based Inference in Conditional Moment Restriction Models” at
the CEME (NSF-NBER) conference on “Methodological and Theoretical Advances in
Microeconometrics” at the University of Rochester. Presented “Estimation and testing
in models with conditional moment restrictions: A smoothed empirical likelihood based
approach” at Princeton and the University of North Carolina-Chapel Hill (Research
Triangle Workshop).

2000. Presented “Estimating Parameters under Conditional Moment Restrictions by
Smoothing the Empirical Likelihood” at the Midwestern Econometrics Group Meeting
(Chicago, IL). Presented “On Testing Conditional Moment Restrictions: The Canonical
Case” at the Ohio State University.

1999. Presented “On Testing Conditional Moment Restrictions: The Canonical Case”
at Humboldt University in Berlin, Northwestern University, Yale University, Midwestern
Econometrics Group Meeting (Ames, IA), Summer Meeting of the Econometric Society
(Madison, WI). Discussed “Local IV and Latent Variable Models for Identifying and
Bounding Treatment Effects” by James J. Heckman and Edward J. Vytlacil.

Page 6 of 7



1998. Presented “A Simplified Approach to Computing Efficiency Bounds in Semipara-
metric Models” at Rice and Texas A & M. Presented “Nonparametric Estimation and
Testing of Homogeneous Functional Forms” at the CEME (NSF-NBER) conference on
“Recent Developments in Semiparametric Techniques” held at University of Pittsburgh.

1997. Presented “Semiparametric Efficiency Bounds under Shape Restrictions” at Johns
Hopkins University, Michigan State University, Ohio State University, Rutgers Univer-
sity, University of Virginia. Presented “Nonparametric Estimation and Testing of Ho-
mogeneous Functional Forms” at the Midwestern Econometrics Group Meeting (East
Lansing, MI).

Professional Affiliations
Econometric Society.
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