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AIM: The aim of this course is to provide students with state-of-the-art econometric 
methods for evaluation of public health policies. The course discusses the theoretical 
literature on causal inference, but emphasis is given to the empirical implementation 
using micro data. The course includes practical computer assignments, student 
presentations and possible consultations with the professors. 

PREREQUISITES: Students are assumed to be familiar with the basic concepts in 
econometrics, such as linear regression, instrumental variables, panel data, logit/probit 
models and hypothesis testing. Preferably, students have followed an introductory 
course in econometrics at the graduate level, but students who completed courses in 
statistics or advanced research methods are also considered. Students should be familiar 
with a statistical package, such as STATA or R.  

FORMAT: The course contains six classroom lectures and two presentation session for 
students, one computer lab sessions and optional consultations with the professors. 
During the computer lab session students have to work on an empirical assignments. All 
students present in one of the presentation sessions.  

ASSESSMENT: The solutions to the empirical assignment(s) should be handed in 
together with a take-home exam, which should be completed in the week after the 
course. For the final grade the take-home exam counts for 40%, the empirical 
assignment(s) for 40% and the presentation for 20%.  

PREPARATION: Before the start of the course students should prepare a 10 minutes 
presentation that deals with (their) research. This can be a completed project, ongoing 
project, project proposal, or if the student is not yet involved in research a critical 
assessment on a study they are interested in. Students can contact the professors if they 
have questions about this presentation. 

COURSE MATERIAL: The course is not based on a single textbook but it covers the 
recent literature on policy evaluation and duration models. Below is some literature 
relevant for this course: 

• Abadie, A.,  A., Diamond and J. Hainmueller (2010), Synthetic Control Methods for 
Comparative Case Studies: Estimating the Effect of California's Tobacco Control 
Program, Journal of the American Statistical Association 105(490), 493-505. 

• Callaway, B. and P.H.C. Sant’Anna (2021), Difference-in-Differences with Multiple 
Time Periods, Journal of Econometrics 225(2), 200-230. 

• Cunningham, S. Causal Inference: The Mixtape: https://mixtape.scunning.com 

https://www.jstor.org/journal/jamerstatasso
https://mixtape.scunning.com/


• DiNardo, D. and J.S. Lee (2011), Program evaluation and research designs, in O. 
Ashenfelter and D. Card, Handbook of Labor Economics 4A, North-Holland, 
Amsterdam. 

• De Chaisemartin, C. and X. D'Haultfœuille (2020), Two-Way Fixed Effects 
Estimators with Heterogeneous Treatment Effects, American Economic Review 
110(9), 2964–2996. 

• De Chaisemartin, C. and X. D'Haultfœuille (New), Credible Answers to Hard 
Questions: Differences-in-Differences for Natural Experiments, textbook. 

• Duflo, E., R. Glennerster and M. Kremer (2008), Using randomization in 
development economics research: a toolkit, Chapter 61 in Handbook of 
Development Economics, Volume 4, 3895(3962). 

• Heckman, J.J., R.J. LaLonde and J.A. Smith (2000), The economics and 
econometrics of active labor market programs, in O. Ashenfelter and D. Card 
(eds.), Handbook of Labor Economics, Volume 3, North-Holland, Amsterdam. 

• Huntington-Klein, N. The Effect: An Introduction to Research Design and 
Causality: https://theeffectbook.net 

• Imbens, G. and T. Lemieux (2008), Regression discontinuity designs: a guide to 
practice, Journal of Econometrics 142, 615-635 

•  Imbens, G.W. and J.M. Wooldridge (2009), Recent developments in the 
econometrics of program evaluation, Journal of Economic Literature 47, 5-86. 

•  Kleven, H., C. Landais and J.E. Sogaard (2019), Children and Gender Inequality: 
Evidence from Denmark, American Economic Journal: Applied Economics 
11(4) ,  181–209. 

• Kiefer, N.M. (1988), Economic duration data and hazard functions, Journal of 
Economic Literature 26, 646--679. 

• Lancaster, T. (1990), The econometric analysis of transition data, Cambridge 
University Press. 

• Van den Berg, G.J. (2001), Duration models: specification, identification, and 
multiple duration, in J.J. Heckman and E.E. Leamer (eds.), Handbook of 
Econometrics, Volume 5, North-Holland, Amsterdam.  

• Wooldridge, J. (2002), Econometric Analysis of Cross section and panel data, MIT 
Press.  

During the course lecture slides and additional literature will be distributed.  

  

https://theeffectbook.net/
https://www.aeaweb.org/issues/563
https://www.aeaweb.org/issues/563


MONDAY, June 22  

10.00 – 12.30 Lecture 1 (Introduction to duration models) [ML]  

• Concepts  
• Non-parametric methods 
• Parametric models 

14.00 – 16.30: Lecture 2 (Potential outcomes model and social experiments) [BvdK] 

• Introduction to the potential outcomes model  
• Definition of various policy parameters 
• Randomized experiments 
• Difference-in-differences and synthetic controls 
• Event study specifications 

TUESDAY, June 23  

10.00 - 12.30: Lecture 3 (More on parametric models and semi-parametric models) [ML] 

• Time varying covariates and piecewise constant specification of the baseline 
hazard 

• Unobserved heterogeneity in duration models 
• Partial Likelihood (Cox model)   

13.15 – 14.00: Consultations with professors – optional  

14.00 – 16.30: Student presentations – First Group 

• Students give a 10 minutes presentation about (their) research. This can be a 
completed project, ongoing project, project proposal, or if the student is not yet 
involved in research a critical assessment on a study they are interested in. 

WEDNESDAY, June 24  

10.00 – 12.30: Lecture 4 (Instrumental variables) [BvdK] 

• Switching regression models 
• Endogenous regressors, instrumental variable methods and local average 

treatment effects 
• Dynamic treatment effects 
• Peer effects 

13.15 – 14.00: Consultations with professors – optional  

14.00 – 16.00: Computer lab 

• Practical assignment 



THURSDAY, June 25 

10.00 – 12.30: Lecture 5 (Multiple spells and multivariate duration models) [ML] 

• Fixed effects duration models 
• Competing risk models 
• Multiple spells multi-state models 

13.15 – 14.00: Consultations with professors – optional  

14.00 – 16.30: Student presentations – Second Group 

• Students give a 10 minutes presentation about (their) research. This can be a 
completed project, ongoing project, project proposal, or if the student is not yet 
involved in research a critical assessment on a study they are interested in. 

FRIDAY, June 26  

10.00 – 12.30: Lecture 6 (Nonparametric Bounds and Discontinuities) [BvdK] 

• Treatment bounds 
• Regression discontinuity 
• Bunching 
• Regression kinks 


