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This short course provides an introduction to the analysis of the two most common types of discrete
dependent variables, counts and ordered responses (of which binary responses are a special case). In
discrete data models, we seek to predict the probability distributionof the dependent variable, conditional
on covariates. Parametric and semi-parametric models are considered. Starting from the benchmark Poisson
and (ordered) probit regression models, we consider generalizations arising from various departures, such as
unobserved heterogeneity, state dependence, measurement error, endogeneity and selectivity. We review
theoretical results as well as applications in fields such as health economics, labor economics, population
economics and empirical industrial organization.

Lecture 1
Regression models for discrete dependent variables

Generalized linear models, quasi maximum likelihood

Lecture 2

Unobserved heterogeneity and state dependence in count data models

Lecture 3

Multi-index models for discrete dependent variables

Lecture 4

Ordered response models with fixed effects and endogenous switching
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