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EMPIRICAL MICRO-ECONOMETRIC METHODS IN ECONOMIC RESEARCH (8-12 HOURS)

COURSE DESCRIPTION

The course is designed to provide students with essential tools and frameworks for initiating,
executing, and writing an empirical research project in economics by presenting and discussing
a set of seminal empirical contributions. Emphasizing research design rather than specific
findings, the course seeks to deepen students' understanding of how empirical research informs
policy debates and theoretical advancements in economics.

Special attention will be given to topics aligned with my research expertise, including the role
of financial intermediation, firm internationalization, and international trade. Additionally, the
course structure will remain flexible to accommodate specific interests expressed by students,
thereby tailoring the learning experience to emerging areas of empirical inquiry.

Lectures will be structured as presentations — delivered either by me or by students — focusing
on the key methodological aspects of one or two selected papers, followed by a group
discussion.

The main methodological topics covered include:

defining the research question;

mapping relevant theoretical and empirical contributions;

constructing a conceptual framework that connects theory with empirics;

developing testable hypotheses grounded in economic theory and existing evidence;
identifying sources of endogeneity (e.g., simultaneity, omitted variable bias) and
implementing appropriate solutions (e.g., instrumental variables, fixed effects,
difference-in-differences, structural models, regression discontinuity design);

e writing the empirical paper.

EXAM (ONLY IF REQUIRED)

24 hours take-home written examination based on an essay on how to address a specific
research question.
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Reference papers

The list of papers will be decided based on the needs of students potentially interested in taking
the course. Some examples of the econometric methodologies covered, based on papers in the
financial intermediation literature, are listed below.
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from an emerging market, The American Economic Review 98, 1413-1442. (Difference in

differences)


http://www.tilburguniversity.edu/webwijs/files/center/ongena/preprints/jops.pdf
http://www.tilburguniversity.edu/webwijs/files/center/ongena/preprints/jops.pdf
http://www.tilburguniversity.edu/webwijs/files/center/ongena/preprints/jops.pdf

