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FUNDAMENTOS DEL ANÁLISIS ECONÓMICO FUNDAMENTOS DEL ANALISIS ECONOMICO SÍ SÍ

This is the second course in Econometrics in the master program. Students have taken Statistics and Econometrics I in the 
previous semester.

Departamentos y áreas

Departamento Área Dpt. Resp. Dpt. Acta

Estudios en que se imparte

Contexto de la asignatura

DATOS GENERALES

Código

Créditos ECTS

MÁSTER UNIVERSITARIO EN ECONOMÍA CUANTITATIVA

ECONOMETRÍA II (2017-18)
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Objetivos específicos aportados por el profesorado (2017-18)

The purpose of this course is to provide students with a set of tools to understand and analyze economic data and expose 
them to econometric strategies frequently used in applied microeconomics research.

OBJETIVOS
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1. Discrete Choice Models

1.1 Introduction

1.2 The Linear Probability Model

1.3 Index models: Probit and Logit models

1.4 Multinomial response models

1.5 Ordered response models

 

2. Tobit and Selection Models

2.1 Censored regression models: The Tobit model

2.2 Selection models

 

3. Models for Panel Data

3.1 Introduction

3.2 Static Models

3.3 Dynamic Models

 

4. Program Evaluation Methods

4.1 Causality and Randomized Experiments

4.2 Differences-in-Differences Strategies

4.3 Estimating Average Treatment Effects

4.4 Instrumental Variables Methods for Program Evaluation

4.5 Regression Discontinuity Design

CONTENIDOS

Contenidos teóricos y prácticos (2017-18)
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Instrumentos y criterios de Evaluación 2017-18

Students will be given problem sets and will have to hand them in on established dates. The problem sets will be graded, 
and the solutions to the problem sets will be discussed in class. The grade will be based on a final exam (45%), a midterm 
exam (45%) and problem sets (10%).

There will be a retake exam in July that will count 90% of the grade. The other 10% are the problem sets.

EVALUACIÓN

Tipo Criterio Descripción Ponderación

EXAMEN FINAL
There will be theoretical questions 
and empirical exercises

There will be a final exam during 
the exam period.

45

ACTIVIDADES DE 
EVALUACIÓN 
DURANTE EL 
SEMESTRE

There will be problem sets. 
Cooperation in the assignments is 
encouraged, but they should be 
written up individually.

Problem sets 10

ACTIVIDADES DE 
EVALUACIÓN 
DURANTE EL 
SEMESTRE

There will be theoretical questions 
and empirical exercises

Midterm exam 45
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