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Topics:
The course covers the following topics:

Data structures, econometric models and the identification problem
Instrumental variable techniques: LATE interpretation of the IV estimator
Maximum likelihood and other optimization methods

W

Limited dependent variable models:

a. Discrete response models: Probit model, Logit model, binomial and multinomial
models, ordered data models.

b. Censored and truncated dependent variables: Tobit models.

c. Sample selection: models with linear and non-linear selection rules.
5. Econometrics of panel data

a. Static linear models: random- and fixed-effects models

b. Dynamic linear models

c. Non-linear models

Logistics:

The course will combine lectures and four problem set sessions. The problem sets count 30%
of the final grade. The remaining 70% is determined by a final exam. Students who do not
hand in all 4 problem sets will not be given a mark and their final grade will be determined
exclusively by the final exam.
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