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An applied econometric approach

講師 伊藤 成朗

授業科目の内容：

This course covers household related topics in development, including 
consumption, intrahousehold resource allocation, labour supply, human 
capital, early childhood development, risks and behavioral anomalies. 
Following the methodology widely adopted in development 
microeconomics, we extensively use econometric methods. We consider 
how one can uncover causal relationship that can be usefully inform 
policymakers. The focus of our methodology discussion is program 
evaluation. In doing so, we discuss how one can find credible scientific 
evidence. Course plan looks very technical, but we try to relate methods 
with above topics by taking papers from academic journals and news 
reports as examples of methodological applications. We also use a 
statistical program "R" to have a grip on practical applications. 

Prerequisite: Introductory econometrics (one should know how to do 
hypothesis testing, assumptions of OLS, when to use instrumental 
variables and discrete choice models), matrix algebra, basic calculus (one 
should know how to do differentiation).

Topics and how classes are conducted will be discussed in the first class.
授業の計画：
1 Introduction and course plans, state of development microeconomics, 

poverty trap, libertarian paternalism
2 Program evaluation 1: Definitions, principles and selection
3 Program evaluation 2: Randomised policy, study design, adjustments 

to inference (clustering, multiple inference)
4 Program evaluation 3: Rule based policy (regression discontinuity 

design)
5 Program evaluation 4: Seemingly randomised policy (matching, 

control function, propensity score)
6 Program evaluation 5: Policies with "before" and "after" information 

(difference-in-differences)
7 Program evaluation 6: Policies with a small number of observations, 

long "before" and short "after" data (synthetic control), set 
identification

8 Using R: introduction and exercises (OLS, IV, probit/logit, MNL), 
data visualisation

9 Using R: Exercises (randomisation inference, RDD, matching, DID, 
SCM)

10 Consumption and intertemporal decision making on human capital
11 Education policies, early childhood development
12 Health (Communicable diseases)
13 Risks, heuristics, and irrationality
14 Other anomalies
その他 None.
成績評価方法：

Grades are computed by taking a weighted average of points earned in in-
class short exams and report submissions.
テキスト（教科書）：

None.
参考書：

Banerjee and Duflo, 2012, Poor economics, Public Affairs, ISBN-10: 
9781610390934.
Wooldridge, Econometric analysis of cross section and panel data, MIT 
Press, 2010.ISBN-10: 0262232588.
Angrist and Pischke, 2009. Mostly harmless econometrics, Princeton 
University Press, ISBN-10: 0691120358.
Kahneman, 2013, Thinking fast and slow, Farrar, Straus and Giroux, 
ISBN-10: 0374533555.
担当教員から履修者へのコメント：

None.
質問・相談：

I take questions during the class. I will also be available for questions and 
comments after the class.

1


