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Día Tópico  Bibliografía 

 
 
8 de Agosto  

 
Nuevos métodos de regresión por quantiles: 
 

1. Fundamentals of Quantile Regression: Interpretation, 
Inference and Basic Hypothesis Testing  

2. Quantile Regression Computation and Applications 
3. Quantile Treatment Effects 
4. Quantile Regression Models with Endogenous Variables 
5. Panel Data Quantile Regression 
6. Censored and Panel Duration Quantile Regression 

 

 
Koenker (2005) 
Reference List 1 

9 de Agosto Nuevos modelos de datos de panel 
 

1. Large Panel Data Models and Cross-Sectional 
Dependence 

2. Balanced Panel Data with Interactive Effects 
3. Unbalanced Panel Data and Missing Data Models with 

Interactive Effects 
4. Incidental Parameters and Nonlinear Panel Data 
5. Nonparametric Panel Data Models 

 

Baltagi (2015) 
Reference List 2 

10 de Agosto Nuevos desarrollos para high-dimensional models and big data 
 

1. Introduction, Basic Definitions and Challenges 
2. High-dimensional and Sparse Models 
3. L1 and L2 regularization 
4. Lasso for Linear and Nonlinear Models 
5. Machine Learning and Deep Learning algorithms 

 
 

Buhlmann and van 
der Geer (2011) 
Efron (2010) 
Hastie et al. (2015) 
Reference List 3 
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1. Quantile Regression, Roger Koenker (2005), Cambridge Universiy Press 
2. The Oxford Handbook of Panel Data, Edited by Badi Baltagi (2015), Oxford University Press 
3. Large Scale Inference: Empirical Bayes Methods for Estimation, Testing and Prediction, Bradley 

Efron (2010), Cambridge University Press. 
4. Statistics for High-Dimensional Data, Peter Bulhmann and Sara van der Geer (2011), Cambridge 

University Press. 
5. Statistical Learning with Sparsity: The Lasso and Generalizations, Trevor Hastie, Robert Tibshirani 

and Martin Wainwright (2015), Chapman and Hall/CRC.  
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