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COURSE OBJECTIVES

This intensive training session deals with longitudinal (panel) data analysis. The course will cover
topics in static and dynamic model specifications, as well as topics in duration data analysis.
Emphasis will be placed both on theory and computer application of the methods using data from the
Survey of Income and Labour Dynamics (SLID).

COURSE CONTENT
Part 1: Static panel data analysis

The first part of this course will introduce the concept of panel data and derive estimation
methods suitable for this type of data in a static environment. Both linear and non-linear
model specifications (such as Probit and Logit) will be considered.

Part 2: Dynamic panel data analysis

The second part of this course will introduce dynamic models (for example, models
containing a lagged dependent variable) and describe appropriate estimation methods. As for
static models, both linear and non-linear model specifications will be considered.

Part 3: Duration data analysis
The third part of this course will deal with continuous and discrete time duration data.
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TRAINER

This training session will be under the responsibility of Jorgen Hansen, associate professor,

Department of Economics, Concordia University.

GENERAL COURSE INFORMATION

The sessions are in English from 9 am to 5 pm. Morning sessions will be used for theoretical
presentations and afternoon sessions will be reserved for computer exercises. Workshops are given
using SAS and Stata.

SCHEDULE

Day 1:

Introduction to and estimation of static, linear regression models in both cross-sectional data
and panel data.

Presentation of the Survey of Income and Labour Dynamics (SLID).

Workshop: Extracting and organizing SLID data. Applying linear regression methods to SLID
data. Exercise 1.

Introduction to and estimation of static, non-linear models in both cross-sectional data and
panel data.

Workshop: Applying non-linear estimation methods to SLID data. Exercise 2.

Introduction to and estimation of dynamic, linear regression models in panel data.

Workshop: Estimation of a dynamic, linear regression model using SLID data. Exercise 3.

Introduction to and estimation of dynamic, non-linear models in panel data.

Workshop: Estimation of a dynamic, non-linear regression model using SLID data. Exercise 4.

Introduction to and estimation of duration data models, with an emphasis on discrete-time
data

Workshop. Estimation of a discrete-time duration model using SLID data. Exercise 5.
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PARTICIPANTS PROFILE

The course is open to graduate students and postdoctoral fellows as well as to professors and
practising researchers. Participants should have some working knowledge of regression models prior
to the course and a practical knowledge of a statistical package such as SAS, STATA or SPSS. The
course is open to approximately 15 participants who will be selected on the basis of the relevance of
the course to their curriculum, research, or teaching.

APPLICATION PROCEDURE

Those wishing to attend the course are invited to register on our website
(http://www.cigss.umontreal.ca/). Graduate students and postdoctoral fellows who are selected to
participate will be eligible for a fellowship covering registration fees and, if they live outside the
greater Montreal area, transportation costs as well as lodging in the student residences of the
Université de Montréal.

Registration fees are $200 for students and postdoctoral fellows, $300 for professors and researchers
affiliated with QICSS, $500 for other university professors and researchers and $750 for
individuals from any other category. Registration fees must be paid by money order or cheque made
out to: QICSS — Université de Montréal.

The application deadline for the course is June 3, 2006. The results will be announced during the
week of June 12, 2006.
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