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This project develops novel regression discontinuity (RD) inferences where

the binary treatment and/or continuous assignment variable may contain measurement errors.
With a measurement error for the treatment, the standard RD estimator is inconsistent for the RD
causal parameter since the measurement error for the binary variable is nonclassical by
construction. To correct the problem, we propose a local linear generalized method of moments
inference by utilizing the availability of an exogenous variable such as a covariate, instrument, or

repeated measurement, and we derive its asymptotic properties. We then develop an identification
analysis with a nonclassical measurement error for the assignment variable without additional
information such as exogenous variables. Our analysis shows that, when there are units who
accurately report their assignment values, the standard RD estimand may identify a meaningful causal
parameter for such units.



Battistin, E., Brugiavini, A., Rettore, E.,
& Weber, G. (2009). The retirement
consumption puzzle: evidence from a
regression discontinuity approach. The
American  Economic  Review, 99(5),
2209-2226.

1)

)

®)

o

@

®

*

¢y

@

® @



@ &0 G

®

®

™0 G, 6

®. ©

® @O, @, B, G, 6

o

@, @, 3, ), )

®

@, 3, ®

®

D-®

Lewbel, A. (2007). Estimation of
average treatment effects with
misclassification. Econometrica,
75(2), 537-551.

Yanagi, T. (2017). Inference on Local
Average  Treatment  Effects  for
Misclassified Treatment.

2
YANAGI, Takahide, “ Regression
Discontinuity Designs with
Nonclassical Measurement Error,”
2016 Summer Workshop on Economic
Theory, 2016 8 6 ,

YANAGI, Takahide, “ Regression
Discontinuity Designs with
Nonclassical Measurement Error,” The
12th  International  Symposium on
Econometric Theory and Applications,
2016 2 19 ,

http://hdl .handle.net/10086/27522

o

YANAGI, Takahide



30754832




