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Course: Microeconometrics 

Faculty: Joan Llull 

Term:  1st Semester 

Module:  (will be introduced by the program)  

E-mail: joan.llull [at] movebarcelona [dot] eu  

Web page: https://joanllull.github.io  

Office Hours:  upon request 

 

Description:  

This course introduces the students to frontier econometric methods for the analysis of 

cross-sectional and panel micro-data. The course explores different techniques that are 

used in the analysis of discrete, continuous, and limited dependent outcomes. 

 

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. This course is suitable for 

any second year student, 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. 

 

Outline: 

1. Panel data 

a. Introduction 

b. Static models 

c. Dynamic models 

2.   Discrete choice 



 

Departament d´Economia i d´Història Econòmica · UAB · Edifici B · 08193 Bellaterra · Barcelona (Spain) Phone (+34) 93 581 13 59 

·· E-mail idea@uab.es · Web https://www.uabidea.eu/home 

 
 

a. Binary outcome models 

b. Multinomial models   

c. Endogenous variables 

d. Binary models for panel data 

3. Censoring, truncation, and selection 

a. Introduction 

b. Censoring and truncation. The Tobit model 

c. Selection 

4. Duration models 

a. Introduction 

b. The hazard function 

c. Conditional hazard functions: the proportional hazard model 

d. Likelihood functions 

e. Unobserved heterogeneity 

f. Multiple exit discrete duration models 
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Grading: 

50% Final exam. 50% Problem sets.* 

*Students that also take the course on Policy Evaluation will have a single, combined 

exam for the two courses. 


