
Program of Statistics II

Master Social Sciences

Helena Veiga

December 28, 2021

1. Objectives

Models with discrete dependent variables and applications of panel data methods in all fields
of social sciences have become increasingly important. This course starts with a brief review of
concepts previously carried out in other courses of the program and focuses afterwards mainly
on the methodological and empirical issues concerning the analysis of cross section and panel
data in the specific context of social sciences. On satisfactory completion of this course, students
will be provided with a number of sophisticated econometric tools which are of use in advanced
empirical research or professional work.

2. Outline

Chapter1. Multiple regression-re-visiting

1.1 Revision of basic concepts

1.2 Sampling distributions of the OLS estimators

1.3 Testing hypotheses about a single population parameter

1.4 Confidence Intervals

1.5 Testing hypotheses about a single linear combination of the parameters

1.6 Testing multiple linear restrictions

Chapter 2. Models with categorical dependent variables

2.1 The linear probability model

2.2 The probit, logit models and interpretation

2.3 Estimation and inference in models with categorical dependent variables

1



Chapter 3. Other qualitative dependent variable models

3.1 Multinomial models

3.2 Estimation and inference

Chapter 4. Models with count data

4.1 Estimation and inference

Chapter 5. Models with Panel Data: static models and control for unobserved heterogeneity

5.1 Fixed effects models

5.2 Random effects models

5.3 Tests for model selection

5.4 Panel models with categorical dependent variable

3. Grade

The final mark of the course is based on:

• A final exam (50%).

• A project (50%). The project consists of reproducing some empirical results of a published
paper or a student idea structured in a research paper.
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