
Code will replicate basic 
results for these two papers



First paper: confidential data 
(this is a synthetic dataset)

Unit of observation: hourly 
data at the individual level





Substantial heterogeneity 
across households





An instrument is needed!

Demand increases with 
higher prices?







Effects are centered around 
zero but noisy, in paper implied 
elasticity is zero



Noisy across RTP/non-RTP, but 
no statistical difference.



This is a public dataset based 
on a combination of sources 
(REE, OMIE)



Unit of observation: hourly data 
at the distribution area level 
(large areas)





Diff-in-diff will exploit sudden 
large change in prices



This basic DiD compares 
Portugal and Spain before and 
after, the Placebo is one month 
before the policy

See code to also get 
weekday/weekend effects.





Classifying HHs with millions of 
consumers can be really helpful 
(research or business analytics!)
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