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COURSE OUTLINE

This is a one-week course, with five lectures of 2h40min each. We will cover the theory behind popular
econometric methods utilized by the modern empirical microeconomist such as resampling methods,
instrumental variables (IV), difference-in-differences (DiD), regression discontinuity designs (RD), and
bunching. Lectures will review the basics and cover latest advances from selected publications.

COURSE PROGRAM

Resampling Methods

o Bootstrap

o Randomization Inference

o Permutation Tests
Instrumental Variables

o Weak Instruments

o Local Average and Marginal Treatment Effects

o Policy Counterfactuals
Difference in Differences

o Two-way Fixed-Effects Estimators

o Staggered Rollout

o Continuous Treatment
Regression Discontinuity Designs

o Nonparametric Statistics
External Validity
Multiple Thresholds
Discontinuity Tests
Permutation Inference
Uniform Inference

o School Matching Data
Bunching Estimators
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GRADING

There will be readings assigned before each lecture and students are expected to come to lecture
ready to answer questions and engage in discussions. Student attendance and participation in class
counts towards 50% of their final grade. The other 50% comes from a research proposal. Students are
expected to come up with a research idea, hand in a written research proposal, and give a brief
presentation in the last day of class.
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