
TOPICS IN ECONOMETRICS 
 
 

This topics course intends to advice Ph.D. students interested in using data in their 
applied research. The course discusses different models and statistical procedures 
conceived for economics data of different nature. Students will read in advance the 
articles, book chapters or notes recommended, which will be discussed in each 
session. The topics will be treated with unequal detail, and alternative topics could 
be considered, depending on attendants’ interests. 
 
The course will be evaluated on the basis of an essay on one of the topics 
discussed, which must involve numerical work including an application using real 
data. 
 

 
 

Syllabus 
 

1. Inference on Lebesgue densities and regression curves. Reading: Peter 
Robinson Notes. 

2. Inference on semiparametric models: Average derivatives and partially 
linear models. Reading: U-satistic theory (Serfling 1980 Chap 5 or/and 
Winfried Stute notes), Robinson (1988), Powell, Stock & Stoker (1989), 
Delgado & Robinson (1992). 

3. Quantile regression and distributional regression. Reading: Koenker & 
Bassett (1978), Foresi & Peracchi (1995) 

4. Inference on counterfactual decomposition in policy analysis. Reading: 
Blinder (1973), Oaxaca (1973), Stock (1986), Chernozhukov, 
Fernández‐ Val & Melly (2013). 

5. Program evaluation: Inference on average treatment effects: Reading: two 
papers. Imbens and Wooldridge (2009), Abadie (2002), Abadie (2009). 

6. Treatment effects: ATE inference based on discontinuous regression.  
Reading: Hahn, Todd, & Van der Klaauw (2001).  Imbens & Lemieux (2008). 

7. Inference using survival data. Reading: W. Stute notes. 
8. Specification testing. Reading: Miguel Delgado notes. 
9. Spatial econometrics. Reading: Case (1991), Lee (2004), Anselin (2013). 
10. Econometrics of extremes: Reading: Hill (1975), Leadbetter, Lindgren & 

Rootzen (1983), Hsing (1991). 
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