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Organization

The lectures outlined below will provide a survey of state-of-the-art methods for panel
data analysis and review selected applications. There will be an emphasis in recent
advances on discrete choice and other nonlinear models of interest in
microeconometrics. Fixed and random effects perspectives will be examined, as well as
the choice of population framework and its implications for identification and
estimation. The material will be presented according to the following schedule:

9 July

09.00 — 10.30 Session 1: Incidental parameters and parameters of interest.
11.00 — 12.30 Session 2: Fixed effects: static models.

14.00 — 15.30 Session 3: Random effects: static models.

10 July

09.00 — 10.30 Session 4: Random effects: dynamic models.
11.00 — 12.30 Session 5: Fixed effects: dynamic models.
14.00 — 15.30 Session 6: Bounds and bias reduction.

Outline

Lecture 1
1. Models, parameters of interest, and incidental parameters
1.1 Review of some nonlinear models
a) Discrete choice
b) Censoring and selection
¢) Count data
d) Conditional variance
1.2 Policy parameters
1.3 The incidental parameter problem

Lecture 2
2. Static models
2.1 Fixed effects
a) Conditional MLE
b) Maximum score
c) Fixed T identifiability
2.2 Random effects
a) Simulation based estimation
b) Semiparametric approaches
2.3 Bias reduction

Lecture 3

3. Dynamic models

3.1 The initial conditions problem

3.2 Dynamic discrete choice and duration
3.3 Random effects

3.4 Fixed effects

3.5 Large T and N

3.6 Fixed T Bounds
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