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JOB MARKET PAPER 
 “Inference in Partially Identified Models Defined by Conditional Moment Inequalities with 
Continuous Covariates”  
 Abstract: In this paper I present a novel approach to inference on models where partially 
identified parameter is defined by a set of conditional moment inequalities with continuous covariates. 
This class of models covers many economic applications, including treatment response models and 
regression with missing or interval outcome data. Depending on the assumptions that the researcher is 
willing to make about conditional moment functions that define the inequalities, I propose two inference 
procedures, both based on the distance between the set of conditional moment functions and the space of 
non-positive (or non-negative) functions. If the researcher is reluctant to impose any assumptions about 
the shape of conditional moment functions besides some smoothness, I offer a method that relies on the 
bootstrapping of simultaneous lower confidence bands for nonparametric estimators of those functions. In 
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general, this inference procedure will be conservative on the part of the boundary of the identified set. If, 
however, one is willing to assume either a parametric form for the conditional moment functions or that 
conditional moment functions have a unique maximum (minimum), then I propose a method based on the 
asymptotic approximation of the studentized minimum of the nonparametric estimator of the conditional 
moment functions by a Gaussian random variable. If this is the case, this method gives the correct 
coverage on the boundary of the identified set. I conduct Monte Carlo simulations to illustrate both 
methods. 
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