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1. Generalized method of moments (GMM)
AR Appendix A and B. Other refs.: CT ch. 6, W ch. 8

1.1 Moment problems and generalized moment problems. Analogy principle. IV and 2SLS
in the GMM framework. Estimation. Asymptotic distribution of GMM estimators in
the 2SLS and in the general case. Optimal weighting matrix.

1.2 Measurement error and how to instrument for it. Optimal instruments. 2SLS in

nonlinear models.

2. Panel data methods
AR ch. 2, 3,4, 6 and 7. AP, ch. 5. Other refs.: CT ch. 21, 22. W ch. 10,11.

2.1 Fixed effects panel data models. First differences and within-groups. Interactive fixed
effects.

2.2 Random effects and Hausman test. Measurement error in panels.
2.3 Dynamic panels and internal instruments. Arellano-Bond. Predetermined variables.

3. Difference-in-differences and synthetic control
AP, ch. 2,5. Papers.

3.1 Diff-in-diffs estimator. Testing for parallel trends.
3.2 Synthetic control methods.

4. Standard errors topics: clustering and bootstrap
CM. AP ch. 8. CT ch. 11

4.1 Clustered data and standard errors. Two-way clustering and panel data. Few clusters.
Bootstrap and bootstrapped s.e.

5. Nonparametric and semiparametric estimation
CT, ch. 9, papers

5.1 Nonparametric and semiparametric models: advantages and drawbacks. Kernels.

Problems with multivariate extensions.

5.2 Nonparametric regression. Local linear regression and RDD.
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