Gra 6036 (Multivariate Statistics with econometrics)

Prerequisites

Basic Statistics, Linear Algebra and an Introductory Course in Econometrics

Course outline

The Logit and The Probit Models

Panel Models

Factor Analysis

Simultaneous Equations

Structural Equation Models

Estimation and Distribution Theory

(Multilevel models with latent variables) 

Computer-based tools

The course uses modern statistical software e.g. LISREL, SPSS, STATA,SAS, EVIEWS etc.,

Course structure

Lectures and exercises

Evaluation

Term paper and a two hour multiple choice control exam.  Groups of up to three students on the termpaper. The control exam must be passed to obtain course credits.The termpaper counts for 75% of the grade and the multiple choice control exam counts for 25% of the final grade.

 For further information please see information placed on Blackboard and the web

Evaluation code(s)

GRA 60361for the termpaper (75%)

GRA60362 for the control exam (25%)

PLAN A

Overview of the sessions, Gra 6036 Multivariate Statistics with Econometrics 2007                                    

Thursdays 11.00-13.45.  Responsible lecturer: Professor Ulf H. Olsson 

Tentative Short Course Schedule:

	Week 
	
	hours
	Read

	2
	Basic Multivariate Statistical Analysis. Asymptotic Theory


	3
	Lecture notes

	3
	Logit and Probit Regression
	3
	Compendium: Logistic Regression

	4
	Logit and Probit Regression
	3
	Compendium: Logistic Regression

	5
	Exercises
	2


	

	6
	Panel Models
	3
	Book chapter (14): Analyzing Panel Data: Fixed – and Random-Effects Models

	7
	Panel Models
	3
	Book chapter (14): Analyzing Panel Data: Fixed – and Random-Effects Models

	8
	Exercises
	2


	

	9
	Factor Analysis/ Exploratory Factor Analysis
	3
	Structural Equation Modeling. David Kaplan, 2000

	10
	Confirmatory Factor Analysis
	3
	Structural Equation Modeling. David Kaplan, 2000

	11
	Confirmatory Factor Analysis
	3
	Structural Equation Modeling. David Kaplan, 2000

	12
	Exercises
	2


	

	13
	Simultaneous Equations 
	3
	Structural Equation Modeling. David Kaplan, 2000

	15
	Structural Equations Models
	3
	Structural Equation Modeling. David Kaplan, 2000

	16
	Structural Equations Models
	3
	Structural Equation Modeling. David Kaplan, 2000

	17
	Exercises
	2
	

	SUM
	33 hrs. lectures

8 hrs. exercises
	
	


PLAN B

Thursdays 11.00-13.45.  Responsible lecturer: Professor Ulf H. Olsson 

Tentative Short Course Schedule:

	Week 
	
	hours
	Read

	2
	Basic Multivariate Statistical Analysis. Asymptotic Theory


	3
	Lecture notes

	3
	Factor Analysis/ Exploratory Factor Analysis
	3
	Compendium: Logistic Regression

	4
	Confirmatory Factor Analysis I
	3
	Compendium: Logistic Regression

	5
	Exercises
	2


	

	6
	Panel Models
	3
	Book chapter (14): Analyzing Panel Data: Fixed – and Random-Effects Models

	7
	Panel Models
	3
	Book chapter (14): Analyzing Panel Data: Fixed – and Random-Effects Models

	8
	Exercises
	2


	

	9
	Logit and Probit Regression
	3
	Structural Equation Modeling. David Kaplan, 2000

	10
	Logit and Probit Regression
	3
	Structural Equation Modeling. David Kaplan, 2000

	11
	Confirmatory Factor Analysis II
	3
	Structural Equation Modeling. David Kaplan, 2000

	12
	Exercises
	2


	

	13
	Simultaneous Equations 
	3
	Structural Equation Modeling. David Kaplan, 2000

	15
	Structural Equations Models
	3
	Structural Equation Modeling. David Kaplan, 2000

	16
	Structural Equations Models
	3
	Structural Equation Modeling. David Kaplan, 2000

	17
	Exercises
	2
	

	SUM
	33 hrs. lectures

8 hrs. exercises
	
	


