MET 2212 Fall 2005

Course outline

Econometric Models

Factor analysis and measurement models

Structure Equation Models (the LISREL model)

((Cluster Analysis))

Compulsory literature

Kaplan David. 2000. Structural Equation Modeling: Foundations and Extensions.Thousand Oaks, Calif.: Sage. ISBN 0-7619-1407-2.

Jøreskog Karl G. 2002. Structural Equation Modeling with Ordinal variables using LISREL. Kan lastes ned fra nettet på denne adressen: http://www.ssicentral.com/lisrel/ordinal.pdf.

Recommended literature

Jõreskog, Karl G. and Dag Sørbom. 1995. LISREL 8: Structural equation modeling with the SIMPLIS command language. Chicago: Scientific Software International. ISBN 0-8058-1442-6.

Jõreskog, Karl G., Dag Sørbom, Steven du Toit and Mathilda du Toit. 2000. LISREL 8: New Statistical Features.Chicago: Scientific Software International. ISBN 0-89498-051-3.

Also recommended

Gujarati D.N “Basic Econometrics”; McGraw-Hill

Sharma Subhash. Applied Multivariate Techniques. Wiley

Chapters in Kaplan (KD)

Compulsory

Chapter 1: Structural Equation Modeling: An Introduction to Its History and Current Practice.

Chapter 2: Path Analysis: Modeling Systems of  Structural Equations Among Observed Variables

Chapter 3: Factor Analysis

Chapter 4: Structural Equation Models in Single and Multiple Groups

Chapter 5:  Statistical Assumption Underlying Structural Equation Modeling:

Ch. 5.1, Ch. 5.2, Ch. 5.4

Chapter 6: Evaluating and Modifying Structural Equation Models

Chapter 9: Epilogue: Toward a New Approach to Structural Equation Modeling and Directions for Future Research

Chapters in Jøreskog Karl G. 2002. (JK 2002)

Compulsory

Chapter 1: Preliminary Analysis

Chapter 2: Cross-Sectional data

Chapter 4: Multiple Groups
Prerequisite

Basic Statistics, Basic Econometrics (Studenmund or Gujarati D.N “Basic Econometrics”; McGraw-Hill) and Matrix Algebra

Suggested Software 

LISREL 8.70, 8.71, 8.72, 8.73 (student edition, to be downloaded from http://www.ssicentral.com/ ),SPSS, SAS, MINITAB, etc. 

Overview of the sessions, Met 2212 Multivariate Statistics 2005
Responsible lecturer: Professor Ulf H. Olsson 

Tuesdays from 11.00 to 12.45

Thursdays from 11.00 to 12.45

Tentative Short Course Schedule. The teaching hours will mainly be lectures (about 70 - 80%), but in some weeks there will be no teaching. Instead there will be some hand-in assignments.  

	Week 
	
	Hours
	Read

	34 
	Significance testing and OLS Regression

Estimators and estimation

The LISREL Software

Introduction to SEM
	4
	Gujarati; Studenmund

KD: Ch. 1

	35
	Simultaneous equations and path analysis 
	4
	KD: Ch.2

	36
	Simultaneous equations and path analysis 
	4
	KD: Ch.2

	37
	Factor Analysis
	4
	KD: Ch.3

	38
	Factor Analysis
	4
	KD: Ch.3

	38
	Structural Equation Models
	4
	KD: Ch.4

	39
	Structural Equation Models
	4
	KD: Ch.4

JK: Ch.4

	40
	Structural Equation Models
	4
	KD: Ch.4

	41
	Statistical Assumptions
	4
	KD: Ch.5

	42
	Statistical Assumptions
	4
	KD: Ch.5
JK: Ch.1, Ch.2

	44 
	Evaluating and modifying the structural model
	4
	KD: Ch.6

	45
	A New Approach/ case discussion
	4
	KD: Ch. 9

	
	
	
	


Evaluation: Termpaper (# students ( 3). “About 2 weeks”. 

