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PROFESSIONAL EXPERIENCE
o July 2016-Present: The World Bank, Consultant, Education Global Practice, Washington, DC.
Member of cross-practices team for econometric analysis of the impact of child marriage on economic
growth, the analysis of the impact of population structure on economic growth, the determinants of the
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PUBLICATIONS
o Demographic Dividend and Economic Growth: What Prospects for Africa? (in French) Statéco 109:89102,2015.
o Economic impacts of child marriage: global synthesis report, Washington, DC: The World Bank and
International Center for Research on Women,2017 (with Quentin Wodon et al.)
RESEARCH PAPERS
Thesis Papers
o A regularization approach to estimating the dynamic panel data models (with Marine Carrasco, in progress).
o Regularized LIML estimator of the dynamic panel data models (with Marine Carrasco, in progress).
o Return to schooling in Brazil: a cohort based analysis.

o
o
o

Other Papers
Gains in human capital wealth: stylized facts from growth models (with Quentin Wodon, in progress)
Fertility and Female Labour Force Participation in Three sub-Saharan African Countries (with Anne Sophie
Robilliard, in progress).
Determinants of Female Labor Participation in WAEMU Countries, Master’s Thesis, National School for
Statistics and Economic Analysis, Dakar, June 2011 (with Malick Diop).
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job creation/local governance for Benin’s Prime Minister in 2015.
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Essay on dynamic panel data models (DPM) estimation and on education economics
In the first two chapters of my thesis, we develop regularized estimators for DPM. In such models,
the number of moment conditions may be very large even if the time dimension is moderately large. Even
though the use of many moment conditions improves the asymptotic efficiency, the inclusion of an
excessive number of moment conditions increases the bias in finite samples. An immediate consequence
of a large number of instruments is a large dimensional covariance matrix of the instruments. As a
consequence, the condition number (the largest eigenvalue divided by the smallest one) is very high
especially when the autoregressive parameter is close to unity. Inverting covariance matrix of instruments
with high condition number can badly impacts the properties of the estimator. As a solution to the many
instruments problem, we propose a regularized approach to estimating the DPM.

A regularization approach to the Generalized Method of Moments (GMM) estimator of DPM
(With M. Carrasco, Job market)
The first chapter of the thesis proposes a regularized GMM estimator of DPM using three ways of
inverting the covariance matrix of the instruments. All these methods involve a regularization parameter
similar to the smoothing parameter in nonparametric regressions. We derive the asymptotic properties
of the regularized estimators and propose data driven method to select the regularization parameter. The
simulations confirm that regularization improves the properties of the classical GMM estimator especially
when the autoregressive parameter is close to unity. An empirical application on the impact of financial
development on economic growth completes the paper. Whereas the usual GMM estimator results in
0.022 % in GDP growth for each 1% increase in the financial development indicator, the regularized
estimators lead to between 0.035% and 0.066% of increase.
Regularized Limited Information Maximum Likelihood (LIML) estimator for DPM (With M. Carrasco)
In this chapter, we propose a regularization approach to estimating the LIML estimator of the DPM. This
estimator is known to have better finite sample properties than the GMM estimator but its
implementation becomes problematic when the time dimension T becomes large. We derive the
properties of regularized LIML estimators and prove through simulations that its improves the properties
of the usual GMM estimator as well as the regularized GMM estimator.
Return to education in Brazil: a cohort based approach
When estimating the economic return of education, a major issue is to be able to separate the true effect
of schooling on earnings and the effect of unobserved factors such as ability. The last chapter of the thesis
uses differences in educational attainment by birth cohorts to estimate the return to education in Brazil.
Education is instrumented by years of birth and regularization technique is used to address the many
instruments problem. Preliminary results reveal that return to schooling is around 4 % per year whereas
the ability bias is 3%.
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