
2017 SIDE Summer School of Econometrics on High-

Dimensional Econometrics - Evaluation 

1) How knowledgeable were Prof. Mehmet Caner and Prof. Ander B. 

Kock? 

 

  



2) How clearly did Mehmet Caner and Anders B. Kock explain the 

course material? 
 

 

Other (please specify) Anders B. Kock: Extremely clearly Mehmet Caner: Somewhat clearly 

  



 

3) How concerned were Mehmet Caner and Anders B. Kock that 

students were learning the material? 

 

Other (please specify): Anders B. Kock: Very concerned Mehmet Caner: Somewhat concerned 

  



4) How organized were Mehmet Caner and Anders B. Kock for class? 

 

Other (please specify) Anders B. Kock: Extremely organized Mehmet Caner: Very organized 

  



 

5) How well did Mehmet Caner and Anders B. Kock answer students' 

questions? 

 

  



6) Was the speed with which your instructors presented the course 

material too fast, too slow, or about right? 

 

  



7) How did you hear about the Summer School? 

 

Other: 

Showing 4 responses  

 

SIdE newsletter  

7/26/2017 11:15 AM  

 

been there in 2003...  

7/25/2017 3:17 PM  

 

Direct information by Anders B. Kock  

7/24/2017 11:13 AM  

 

I was looking the cv of an older collegue student of mine and came to know that she attended the 

Summer School in Machine Learning offered by SIdE last year. I got curious, asked a few 

professors about SIdE receiving very good comments and decided to enroll.  

7/22/2017 10:42 AM 
 

  



8) How likely is it that you would recommend SIDE Summer School to a 

colleague? 

 

  



9) Which topic would you like to learn in the near future in this Summer 

School? And which professor would you like to learn from? 
 

Machine Learning Basics  

8/2/2017 5:18 PM  

 

This Summer School was so good, that I cannot imagine other topics to cover. But if I have to make 

a decision I would probably choose some other topics related to machine learning such as neural 

network, svm... No ideas about the professors.  

7/26/2017 3:53 PM  

 

I already loosely mentioned that some fixed T panel people might be of interest. The following 

people are perhaps still a bit tio junior but seemed to have a steep gradient: Martin Weidner, Koen 

Jochmans, Ryo Okui. In combination with someone who already is a bigger name in the literature, 

i.e. Guido Kuersteiner or Ivan Fernandez-Val, this might provide the teachers for a very interesting, 

albeit rather technical course.  

7/26/2017 11:15 AM  

 

1/ Networks. Two Professors from whom I attended courses are: Mathew Jackson (Stanford) and 

Gabrielle Demange (PSE). Both are excellent. Jackson gives a more anglo-saxon classes focusing 

on the intuition. Demange insists more on maths.  

 

2/ structural econometrics/industrial IO. Maybe Alessandro Iara (with a i) from CREST. He maybe 

a bit young, and rejected giving the solutions to questions on the first year of giving the class, until 

forced by the school administration. On the other hand, very involved, and has excellent courses 

slides. Both theory and applications, both organized course and papers, etc... 3/ methods for 

forecasting defaults and events, e.g. scoring, duration, etc... no specific professor 4/ Computational 

Methods. Nuno Coimbra (PSE) is giving a nice class on that at PSE. I don't know if this is relevant 

for an econometric school, though. 5 / Policy Evaluation methods / Events studies in finance. non 

specific professors  

7/25/2017 3:17 PM  

 

Don't know at the moment.  

7/25/2017 8:32 AM  

 

I would like to learn more about big data and have an insight into the new techniques applied in 

microeconometrics.  

7/24/2017 12:49 PM  

 

Bayesian Macro-econometrics  

7/24/2017 11:58 AM  

 

Forecast Evaluation  

7/24/2017 11:13 AM  

 

causality and big data prof. S.Athey and G.Imbens  

7/24/2017 11:13 AM  

 

Model averaging. Prof. Bruce Hansen.  

7/23/2017 12:23 PM  



 

financial econometrics (high frequency) Yacine Ait-Sahalia  

7/22/2017 11:24 AM  

 

Spatial Econometrics by James P. LeSage  

7/22/2017 10:42 AM  

 

Copula functions, from A. Patton Volatility modelling, from Kevin Sheppard  

7/21/2017 6:06 PM  

 

More on big data  

7/21/2017 3:02 PM  

 

Any topic at the frontiers of research from anyone working on such topics.  

7/21/2017 8:02 AM  
 

  



10) Pluses and minuses of the Summer School or suggestions for 

improvements in the future editions or any further comments 

(please be sincere) 
 

Showing 15 responses  

 

An extremely well-organised and interesting summer School, which I am definitely going to 

recommend to other PhD students. Thank you!  

8/2/2017 5:18 PM  

 

I really appreciated the lectures, because there were general introduction parts to these techniques, 

together with their application (from a theoretical point of view) in many interesting field such as 

time series or panel data, which are extremely innovative approaches. Professors were great and 

extremely competent. The main suggestion that comes to my mind is to spend some more time on 

practical aspects, such as empirical results.  

7/26/2017 3:53 PM  

 

As already discussed at some point during the course, there is not much time for self-study so that 

one loses track after three days. But a definite plus is the athmosphere which was very friendly and 

welcoming. Both the teachers and other course participants were easy to get in touch with and Juri 

made an extraordinary effort as course coordinator.  

7/26/2017 11:15 AM  

 

I really enjoyed the courses and the organization. Plus very good mood. Nice discussions. Nice 

restaurant and visit. 1/ the idea of extending to Saturday morning with a break on Wed. afternoon is 

excellent. 2/ Could it be possible to shorten lunch? A short nap would be more than usefull... 3/ If 

possible, try to limit courses to 6 hours per day (but it is more important to take more time to 

answer the questions, which both Prs did). Thanks again Juri, Louis-Marie  

7/25/2017 3:17 PM  

 

The course was very rigorous and formal. This is not the typical "self-contained" summer school 

course and I think that more time was necessary to deliver the course material (i.e. 2 weeks). 

Probably some background material is also necessary for those who are not purely 

statisticians/econometricians. I found the exercise session very helpful, however, I wish it was done 

on a daily basis and not just "one shot".  

7/25/2017 8:32 AM  

 

The summer school is extremely well organized. I think that a longer summer school with fewer 

hours of lectures per day could be perfect to revise all the material and ask more questions to the 

professors. Moreover, I suggest having more sessions where participants can use statistical 

softwares and see applications of what they have learned during the lectures.  

7/24/2017 12:49 PM  

 

Plus: There is enough time to cover the topics in details.  

7/24/2017 11:58 AM  

 

Please, continue like this edition!  

7/24/2017 11:13 AM  

 



+ course well structured and targeted to academic level researchers, lecturers very knowledgeable, 

ease of interaction - it could be useful to receive materials in advance and to have some additional 

exercise session (including commented solutions)  

7/24/2017 11:13 AM  

 

Maybe a free afternoon in the middle of the week would help better digesting the lectures.  

7/23/2017 12:23 PM  

 

First 2 days too intense. If same intensity required, maybe a half day break in the middle of the 

week. dinners outside when possible.  

7/22/2017 11:24 AM  

 

More rapid mail and telephone answers by your secretary.  

7/22/2017 10:42 AM  

 

I think the Summer School has been perfectly organised. My only suggestion is to continue in 

organizing schools like this one!  

7/21/2017 6:06 PM  

 

I would like to see Juri in charge of the summer school in the future. He was an amazing host  

7/21/2017 3:02 PM  

 

Although proofs are useful the balance of the material could shift towards higher level discussion 

about pros and cons, applicability, etc of the different tools covered.  

7/21/2017 8:02 AM 
 


