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1. Dynamic panel data
AR ch. 6 and 7. Other refs.: CT ch. 21, 22. W ch. 10,11.

1.1 Dynamic panels and internal instruments. Arellano-Bond. Predetermined variables.

2. Synthetic control
For diff-in-diff recap: AP, ch. 2,5. For synthetic control: papers.

2.1 A recap of the diff-in-diffs estimator.
2.2 Synthetic control methods.

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

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

4. Nonparametric and semiparametric estimation
CT, ch. 9

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

Problems with multivariate extensions.

4.2 Nonparametric regression. Local linear regression.

5. Regression-discontinuity design
Lee and Lemieux (2010); Imbens and Lemieux (2008)

5.1 Regression-discontinuity as an empirical design; assumptions; estimation; advantages

and caveats; validation. Fuzzy RDD.

6. Bayesian econometrics
TL, ch. 1 (full); ch. 3 and 4 (parts); additional reference: CT, ch. 13

6.1 Bayes’ rule; likelihoods, priors, and posteriors. Applications.

6.2 Monte Carlo methods for posteriors: Gibbs sampling; Metropolis-Hastings.
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