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This project aims to develop novel estimation methods that perform well even
when sample size is limited. To do this, existing parameter estimation techniques for econometric
models are combined with transfer learning techniques that are developed in machine learning
literature. The estimator we developed utilizes information in auxiliary data to estimate parameters
of interest. We derived error bounds of the estimator to show that it can have better finite sample
performance than that of existing estimators. Asymptotic behaviors such as consistency and
asymptotic normality are provided as well.
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