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Objectives: The goal of this class is to gain an introduction to some existing microeconometric techniques along with econometrics of panel data. The priority is to present maximum amount of variety and not so much depth. Applications and examples will be provided when possible to enhance understanding of the theory. 

Grading: will be based on class participation (10%), presentation (20%), a project proposal (20%), and a final project (50%). The material on the midterm and the final exam are cumulative.

References:
Maddala. Limited Dependent and Qualitative Variables in Econometrics



Wooldridge. Econometric Analysis of Cross Section and Panel Data

Baltagi (Ed.). Non-stationary Panels, Panel Cointegration, and Dynamic Panels Greene. Econometric Analysis
Course outline:

Linear algebra and econometrics

Discrete Regression Models

Censored and Truncated Regression Models

Models with Self-Selectivity

Disequilibrium Models

Models with Count Data

Duration Models

Static Panel Data Analysis

Dynamic Panel Data Analysis

Non-stationary Panel Methods - Panel Unit Roots

Non-stationary Panel Methods - Panel Cointegration

Panel Vector Autoregression

Monte Carlo and Bootstrap

