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OUTLINE

Chapter 1 — The error component regression model:
— Why should we use panel data? Their benefits anitbliions
— Specification of the error component regressionehod

Chapter 2 — Estimators of the error component ssgoa model
- Pooled OLS
— The Between estimator
— The Within (or Fixed Effects) estimator
— GLS and FGLS : Generalized Least Squares and He#&3@neralized Least Squares
— Comparison of estimators

hagter 3 - Specification tests on panel data:
Mundlak criticism of the error component model
— The Hausman Test comparing the RE and FE estimators
— Testing for the presence of an unobserved effect
— Testing and correcting for sample selection bida3 Hausman; 2) Nijman et Verbeek3)
Semikyna and Wooldridge

Chapter 4 — Estimation of dynamic models
— First difference or fixed effects estimator withstrumental variables (FD-2SLS or FE-
2SLS)
— Generalized Method of Moment (GMM) estimator

2 sessions will take place in the computer lamaighe STATA software.
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