
Accepted Manuscript

Identification of additive and polynomial models of mismeasured
regressors without instruments

Dan Ben-Moshe, Xavier D’Haultfœuille, Arthur Lewbel

PII: S0304-4076(17)30092-1
DOI: http://dx.doi.org/10.1016/j.jeconom.2017.06.006
Reference: ECONOM 4385

To appear in: Journal of Econometrics

Please cite this article as: Ben-Moshe, D., D’Haultfœuille, X., Lewbel, A., Identification of additive
and polynomial models of mismeasured regressors without instruments. Journal of Econometrics
(2017), http://dx.doi.org/10.1016/j.jeconom.2017.06.006

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service to
our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form.
Please note that during the production process errors may be discovered which could affect the
content, and all legal disclaimers that apply to the journal pertain.

http://dx.doi.org/10.1016/j.jeconom.2017.06.006


Identification of Additive and Polynomial Models of

Mismeasured Regressors Without Instruments∗

Dan Ben-Moshe†, Xavier D’Haultfœuille‡, and Arthur Lewbel§

The Hebrew University of Jerusalem, Centre de Recherche en Économie et Statistique, and Boston College
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Abstract

We show nonparametric point identification of a measurement error model with covariates

that can be interpreted as invalid instruments. Our main contribution is to replace standard

exclusion restrictions with the weaker assumption of additivity in the covariates. Measure-

ment errors are ubiquitous and additive models are popular, so our results combining the

two should have widespread potential application. We also identify a model that replaces the

nonparametric function of the mismeasured regressor with a polynomial in that regressor and

other covariates. This allows for rich interactions between the variables, at the expense of

introducing a parametric restriction. Our identification proofs are constructive, and so can be

used to form estimators. We establish root-n asymptotic normality for one of our estimators.
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