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Course description

The use of empirical methods in management research has seen a tremendous
increase in the past two decades. Hence, it is growingly important for PhD students
to master a varied toolkit of empirical methods to analyze their research questions,
and critically read others’ research. Building on and expanding knowledge acquired
in previous methodological courses in the BA&M PhD program, the goal of this
course is to dive into the problem of causal inference, and learn the main empirical
methods useful to discern the direction of causality in management research.

In particular, the course will cover: (i) review of basic principles of inference and
linear regression models; (i) theory of the main techniques aimed at uncovering
causality (and the main challenges to this end); (ii) exercises and data applications.
The reading list includes selected chapters of Angrist & Pischke (2009) “Mostly
harmless econometrics”, and a humber of academic articles.

Class format and teaching approach

Sessions are based on a combination of teaching covering the basic methods, and
class discussions of the assigned articles (marked with * in the reading list below).
The discussion on each paper will start with a short presentation by some of the students, and
will be followed by a joint discussion on the empirical approaches adopted to tackle the research
question of the paper. Collectively, the goal of the course is to acquire a solid understanding of
a number of empirical methods, and develop a critical understanding of their strengths
and limitations. Furthermore, in order to improve the ability to use data, students
will be asked to solve data assignments.

Evaluation and grading policy
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Students will be evaluated according to the following criteria:

Courserequirements Weight
Final written exam 33%
Data assignments 33%
Paper presentation and class discussions 33%

Sessions and readings

The problem of causality

Causal framework
0 Angrist & Pischke (2009): Chapter 2

Instrumental variable regressions

Properties of IVs, and estimation strategy
0 Angrist & Pischke (2009): Chapter 4
Differences-in-differences

General framework
0 Angrist & Pischke (2009): Chapter 5

Computing standard errors
0 Angrist & Pischke (2009): Chapter 8

Synthetic control method
o Abadie A. 2020. Using synthetic controls: Feasibility, data requirements, and
methodological aspects. Journal of Economic Literature

Regression discontinuity design
0 Angrist & Pischke (2009): Chapter 6

Quantile, multinomial and count models
Quantile regressions
0 Angrist & Pischke (2009): Chapter 7
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