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Description:

* Microeconometrics is a prerequisite for this course

This course introduces the students to frontier econometric methods for policy
evaluation. The course consists on two parts. The first one introduces the treatment
effects analysis that is useful for ex-post policy evaluation. The second part introduces
students to the usage of structural dynamic discrete choice models that allow us

implement ex-ante policy evaluation.

Objective:

The main goal of this course is to provide students with a frontier econometric toolbox
that allows them to produce high level empirical analyses and policy evaluations. This
course is suitable for any second year student that is taking the Microeconometrics
course, including those with empirical interests, but also for macro- and micro-oriented
students who aim at providing empirical foundations to their research. The course
devotes a special emphasis in the implementation of the different techniques, with
problem sets in which students are expected to use each of the techniques presented

in class in the analysis of real data.
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Outline:

1. Treatment Effects

a. Potential outcomes and causality
Social experiments
Matching
Instrumental variables
Regression discontinuity
f. Difference in differences
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2. Dynamic Discrete Choice Structural Models
a. Full solution techniques
b. Conditional choice probability estimation
C. An introduction to dynamic discrete games with incomplete information
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Grading:
50% Final exam. 50% Problem sets.*
*Students taking this course are also taking Microeconometrics, which is a prerequisite.

Final exam will consist of a single, combined exam for the two courses.

Departament d’Economia i d"Historia Economica - UAB - Edifici B - 08193 Bellaterra - Barcelona (Spain) Phone (+34) 93 581 13 59
- E-mail idea@uab.es - Web https://www.uabidea.eu/home



