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[1] Econometric Analysis of Cross Section and Panel Data, by Jeffrey M. Wooldrige.

[2] Econometrics, by Fumio Hayashi.
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PART I: Basic Theory for Linear Models

Lecture 1: OLS Basics and Finite Sample Properties

Lecture 2: OLS: Asymptotic Properties and Hypothesis Testing (Chapter 4 of W)

Lecture 3: IV Estimation (Chapter 5 of W)

Lecture 4: Panel Data Models I: Random and Fixed Effects Estimation (Chapter 10 of W)
Lecture 5: Panel Data Models II: Dynamic Models

Lecture 6: Review of Part I

PART II: General Theory of Estimation

Lecture 7: M-Estimation (Chapter 12 of W)

Lecture 8: General Methods of Moment (GMM) Estimation (Chapter 8,14 of W)
Lecture 9: Maximum Likelihood Estimation (Chapter 13 of W)

Lecture 10: Review of Part 11



PART III: Nonlinear Models

Lecture 11: Discrete Choice Models I (Chapter 15 of W)
Lecture 12: Discrete Choice Models II (Chapter 15 of W)
Lecture 13: Sample Selection (Chapter 17 of W)

Lecture 14: Estimating Treatment Effects I (Chapter 18 of W)
Lecture 15: Estimating Treatment Effects II

Lecture 16: Review of Part 111



