
Spring 2017 University of Rochester

PSC 587/PEC 582: Structural Modeling and Estimation

Room: Harkness 329 (Fenno Room)
Days and Time: MW, 10:00-12:00

Instructor: Sergio Montero
O!ce: Harkness 320 (by appointment)
Email: smontero@rochester.edu

Course Description: Structural models enable social scientists to conduct rich analyses

of how institutions and public policy shape individual or collective decision-making. The

structural approach to empirical research is particularly useful in settings where more tra-

ditional methods cannot be applied, such as when agents behave strategically or when we

wish to predict the consequences of never-before-observed policy interventions. This course

covers the fundamentals of structural modeling and estimation. Depending on student in-

terest, applications from economics, marketing, and political science will be considered, but

emphasis will be placed on the methodology with the aim of helping students expand their

research toolkit.

Prerequisites: Students are expected to have taken PSC 404, 405, 407, and 408, or equiv-

alent graduate courses in another department. While PSC 584 is not required, students

unfamiliar with games of incomplete information should be prepared to learn the material

on their own if necessary for any of the readings. This course complements PSC 585 with a

focus on ÒstaticÓ models.

Computing: Structural models rarely admit estimation using canned routines in popular

statistical software (e.g., SPSS, Stata). Familiarity with a programming language (e.g.,
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Matlab, Python, R) is therefore indispensable for structural estimation. Students should be
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