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Advanced Econometrics I
Economics 245A

Lecture Schedule
Topic Area 1: Credible Inference in Linear Models


1
Credible Inference

2
Average Treatment Effects

3
Peer Effects

4
Regression Discontinuity

5
Presentation:  Stefanie Fischer  (October 10)

Carpenter, C. and E. Moretti 2009 “The Effect of Alcohol Consumption on Mortality: Regression Discontinuity Evidence from the Minimum Drinking Age” AEJ Applied Economics 1, 164-182.


Presentation: Valerie Bostwick
Clark, D. 2009 “The Performance and Competitive Effects of School Autonomy” Journal of Political Economy 117, 745-783.


Presentation:  Ruth Morales
Heckman, J. 2010 “Building Bridges between Structural and Program Evaluation Approaches to Evaluating Policy” Journal of Economic Literature 48, 356-398.


6
Difference-in-Differences

7
Presentation:  Karin Donhowe  (October 17)
Ashenfelter, O. and D. Card 1985 “Using the Longitudinal Structure of Earnings to Estimate the Effect of Training Programs” Review of Economics and Statistics 67, 648-660.


Presentation: Steve Miller
Imbens, G. and J. Hellerstein 1999 “Imposing Moment Restrictions from Auxiliary Data by Weighting” Review of Economics and Statistics 81, 1-14.


Presentation: Kali Chowdhury
Athey, S. and G. Imbens 2006 “Identification and Inference in Nonlinear Difference-in-Differences Models” Econometrica 74, 431-498.
Topic Area 2: Accurate Measures of Validity

8
Double Bootstrap 

9
Cluster Sampling 

10
Presentation: Ashley Larsen  (October 26)
Gruber, J. and J. Poterba 1994 “Tax Incentives and the Decision to Purchase Health Insurance: Evidence from the Self-Employed” Quarterly Journal of Economics 108, 701-733. 



Presentation:  Adam Wright
Rose, H. and J. Sonstelie 2010 “School Board Politics, School District Size and the Bargaining Power of Teachers’ Unions” Journal of Urban Economics 67, 438-450.


Presentation: Iansa Ferreira
Kuhn, P., P. Kooreman, A. Soetevent and A. Kapteyn 2011 “The Effects of Lottery Prizes on Winners and Their Neighbors:  Evidence from the Dutch Postcode Lottery” American Economic Review 101, 2226-2247.
Topic Area 3: Broadening the Linear Model

11
Missing Data

12
Partial Identification

13
Regime Switching Moved to Thursday November 3, 11am

14
Presentation: Liming Chen  Moved to Thursday, November 10, 11am
Davig, T. 2004 “Regime-Switching Debt and Taxation” Journal of Monetary Economics 51, 837-859. 


Presentation: 

Kasahara, H., T. Okimoto and K. Shimotsu 2008 “Modified Likelihood Ratio Test for Regime Switching” Economics Department Working Paper Series, University of Western Ontario.


Presentation: Sara Sutherland
Carrasco, M., L. Hu and W. Ploberger 2009 “Optimal Test for Markov Switching Parameters” Business School Working Paper Series, University of Leeds.

15
 (November 14)


Steven Miller – Spatial Econometrics


Valerie Bostwick – Peer Effects

16
(November 16)


Adam Wright – Econometrics of Experimental Methods

17
 (November 21)



Liming Chen – Regime Switching


Kali Chowdhury – Average Treatment Effects

18
(November 23) 


moved

19
 (November 28)


Ruth Morales – Local Average Treatment Effects



Ashley Larsen – Correlation: Spatial and Serial


20
 (November 30)
Karin Donhowe – Estimation of Censored Data



Iansa Ferreira – Randomization Desgin in Field Experiments

**
(December 5 – Monday) 4:00-5:15

Sara Sutherland – Estimation Methods in Industrial Organization



Stefanie Fischer – Quantile Regression
