
Syllabus for Advanced Econometrics II (ECON 
338) - Winter 2024 

 
Professor:!"#$%&'(!)*+,-.'-!
Email:!-#$%&'(/'*+,-.'-0.$1#&&/$'!(Please see my e-mail policy below)!
Office Hours:!23)4567!89,(:';(!<<!=%!<>!?(=9:,-=(!must!(,&,$=!'!(&%=!#-!$'&,-:&;!@,A%B,!$%.#-17!
;%9!$'-!$%.,!#-!1B%9C(!%A!>D57!@9=!;%9!.9(=!(#1-!#-!(%!,E,B;@%:;!F'(!'!$F'-$,GH!
F==C(HDD$'&,-:&;/$%.D-#$%&'(I'*+,-.'-I<D5J.#-G!
KA!;%9!$'-L=!$%.,!#-!'-;!%A!=F,!1#E,-!(&%=(!(,-:!.,!'-!,.'#&/!
	
Required and Optional Course Material: see below 
Evaluation and Grading: see below 
!
Prerequisites:!MF#&,!=F,B,!#(!-%!%AA#$#'&!CB,B,N9#(#=,7!;%9!'B,!,OC,$=,:!=%!F'E,!$%.C&,=,:!3PQ"!
55R!('=#(A'$=%B#&;/!
 
Regular Classes: Tuesday and Thursdays 8.35 to 9.55 AM, Rutherford Physics Building 114 
 
Description:!8F,!$%9B(,!'#.(!=%!#-=B%:9$,!(=9:,-=(!=%!=F,!9(,!%A!,$%-%.,=B#$!.,=F%:(7!=%!1#E,!
=F,.!'-!'CCB,$#'=#%-!%A!=F,#B!($%C,!'-:!=F,#B!9(,A9&-,((!#-!(,$9B#-1!#:,-=#A#$'=#%-!%A!,$%-%.#$!
.'1-#=9:,(7!'-:!=%!1#E,!=F,.!'-!9-:,B(='-:#-1!%A!=F,!CB%C,B=#,(!%A!'!E'B#,=;!%A!,$%-%.,=B#$!
CB%$,:9B,(!#-!B,&'=#E,&;!(#.C&,!(,==#-1(/!M,!S#&&!(=9:;!=F,!A9-:'.,-='&!CB%@&,.!%A!$'9('&#=;!#-!
(%$#'&!($#,-$,!(,==#-1(!'-:!(=9:;!$B,:#@&,!#:,-=#A#$'=#%-!(=B'=,1#,(!%A!$'9('&!,AA,$=(/!K-!C'B=#$9&'B7!
S,!S#&&!#-=B%:9$,!(%.,!%A!=F,!(='-:'B:!,(=#.'=%B(!9(,:!A%B!$'9('&!#-A,B,-$,!'-:!9-:,B(='-:!



 
I Angrist J.D. and Pischke J.S. (2009), Mostly Harmless Econometrics: An Empiricist’s 

Companion, Princeton University Press, New Jersey. 
 
I Angrist J. D. and Pischke J.F. (2015), Mastering ’metrics: The path from cause to 

effect. (This book covers key econometric tools for policy analysis using up to date, 
real-



Class by class calendar (there could be changes if we need more time for a specific topic or if I 
realize some topics can be covered at a faster than expected pace) 
!

Date Topic!
Y'-9'B;!X! K-=B%:9$=#%-!
Y'-9'B;!Z! [3\K3MH!8F,!(#.C&,!B,1B,((#%-!.%:,&7!CB%C,B=#,(!%A!Q2V7!

]9-$=#%-'&!]%B.(!



• ]#-'&H!4Jd!!
 
 
Group Presentation!

 
8F,!1B%9C!CB,(,-='=#%-!S#&&!@,!=,'.!'((#1-.,-=!?



!
)*+,-.'-7!"/7!f!a9B'-=,7![/!?>J>5G/!V'&#,-$,!'-:!'$$%9-='@#&#=;H!V$F%%&!
#-AB'(=B9$=9B,!'-:!&'(=I.#-9=,!,&,$=%B'&!C9-#(F.,-=/!8F,!3$%-%.#$!Y%9B-'&7!
<55?^XZG7!X^JIXR^/!Group 9.!

!
gB'1F#,B#7!2/7!2,E;7![/!3/7!f!`'U'B#-7!)/!?>J>>G/!V%$#'&!.,:#'!'-:!.,-='&!F,'&=F/!
).,B#$'-!3$%-%.#$![,E#,S7!<<>?<<G7!5^^JI5^Z5/!Group 10. 
 
EXTRA (IN CASE WE NEED MORE GROUPS) 
 
P'.C'-=,7!]/![/7!f!a%7!l/!)/!?>J<XG/!K(%&'=,:!$'C#='&!$#=#,(7!'$$%9-='@#&#=;7!'-:!
$%BB9C=#%-H!3E#:,-$,!AB%.!hV!(='=,(/!).,B#$'-!3$%-%.#$![,E#,S7!<JX?6G7!>X4^I
>X6</


