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Marmkid og skipulag namskeids

o Tilgangur namskeids er ad pjalfa patttakendur i ad midla bodskap og upplysingum.
@ Hver nemandi 4 ad fa a.m.k. 3 teekifeeri.

@ Fyrsti nemandafyrirlestur &4 ad vera mjog fljétlega. Hann & ad vera mjog stuttur
(5-10 mindatur) par sem nemandi & ad kynna sig, sin 4hugamal og hvad hann vill
helst sysla vid. Pad & ad setja upp gleerur med titli nafni og nokkrum atridum.

o I naesta fyrirlestri 4 ad skilgreina einhverja rannsékn, visindaspurningu, gagnavinnslu
og hugsanlega nalgun 4 vandanum. Pad & ad koma fram gréflega hvers vegna petta
er dhugavert, hvad sé vitad og hvernig aetlunin er ad nalgast vandann.

o Sidan a ad skila ritgerd um rannséknina. Hin parf ekki ad vera 16ng en parf ad
uppfylla kréfur um uppsetningu, heimildir, namerakerfi & myndum og t6flum o.s.frv.

@ Hver nemandi heldur sidan lokafyrirlestur um ritgerdina. Hvad i datlun gekk eftir,
nidurstodur, framhald.

o Ekkert prof er en f6lk 4 ad maeta stundvislega i tima og vera virkt i timum.
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Um baekur

o [ fyrra studdist ég vid ,Mastering Metrics"Angrist & Pische (2015). Pad er
barnaitgafa af ,Mostly Harmless Econonometrics" Angrist & Pische (2009).

o Adur notadi ég ,Macroeconomic Patterns and Stories"Leamer (2008). Lykilfrasinn i
peirri bok er ,,we are pattern seeking storytelling animals".

o I fyrra hafdi ég causality sem tema i namskeidinu. Hvad pydir pad ad eitthvad orsaki
eitthvad? Petta er heilmikid raett i Angrist & Pische (2015) og Angrist & Pische
(2009).

o | gagnagreiningu er oft undirliggjandi 4hugi 4 ad greina einhvers konar
orsakasamhengi. | ekénémetriunni felst stundum einhvers konar ,,causal"alyktun pé
svo ad causality sé ekki nakvaemlega skilgreint.

o Pid getid googlad héfunda eins og t.d. Lauritzen og Pearl um causality og ,, Graphical
Models". 1 pvi umhverfi er reynt ad setja fram staerdfraedilegar skilgreinaringar.

o I vetur tla ég ad flytja nokkra fyrirlestra um bayesiskar adferdir og byggja a békinni
. Bayesian Econometrics"Koop (2003). Eg etla ad x=fa mig i reiknitaeknilegum
atridum, octave/pylab/julia.
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Saga ar Angrist & Pische (2015)

o Af hverju hrékklast félk ar nami?
o Hafa namslanin eitthvad med betta ad gera?

@ Sumir segja ad stérar skuldir aftri nAmsmonnum og ad félki gangi betur & erfdum
fjarmunun heldu en & lanum.

@ Nemendum med uppruna i laegri tekjuh6pum er af ymsum astaedum haettara vid
brottfalli.

o Brottfallsastaedan virdist ekki endilega tengd skuldastodu.
@ Menn vilja einhvers konar ,,other things equal(ceteris paribus)"samanburd.
@ Vandinn (i observational stadium) er ad pad erfitt ad stilla upp other things equal.

@ P6 ad pad sé erfitt, er pad ekki alltaf 6mdgulegt. Ekénémetrisk fraedi kenna okkur
um omitted varialbes bias, selection bias og instrumental variables adferdir.
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Daemi um nidurstodur: Borgar heilbrigdistrygging sig?

Randomized Trials 5

Tasie 1.1
Health and demographic characteristics of insured and uninsured
couples in the NHIS
Husband. Wives
Some HI NoHI Difference Some HI NoHI Difference
8] ) (3) 4 (3) (6)
A. Health
Health index 4.01 370 31 4.02 3.62 39
193] [L01]  (03) [92) 11011 (.04
B. Charactenstics
Nonwhite .16 A7 —01 A5 A7 —.02
(:01) {01}
Age 4398 4126 | 4224 39.62 262
29) (30)
Education 1431 1136 2.74 14.44 11.80 2.64
{10} {11)
Family sze 3.50 3.98 —A7 348 383 —.43
. (.05) (.05)
Employed 92 -85 07 77 56 21
(.01) 1.02)
Family income 106,467 45,656 60,810 106212 46385 359,328
(1,353) {1,406)
Samplesize 8114 1281 8264 1,131

Notzs: This whie reports average characieristics for insured and uninsured marricd
Mmumwmm&m Mﬂslﬁﬂﬂmﬂl.u}- (4), and
d by the winmnhudits.

{5)show average group

Colams (3) and 6) _* berwee s istic for individoal
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More often than not, however, such comparisons are misleading.
Fruitless and Fruitful Comparisons
Simple comparisons, such as those at the top of Table 1.1, are
often cited as evidence of causal effects. More often than not,
however, such comparisons are misleading. Once again the
problem is other things equal, or lack thercof. Comparisons
of people with and withour health insurance are not apples to
apples; such contrasts are apples to oranges, or worse.
Among other differences, those with health insurance are
better educared, have higher mmnl‘l.l.c, a.ndla.re more likely to

Tekid ar Angrist & Pische (2015, bls. 4-5).
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Kenningapréfun er flokin

o A fyrri hluta 20. aldar deildu R.A. Fisher og J. Neyman/E.S. Pearson um
kenningapréfanir og hvad p-gildi pyddu. The phrase "Errors of the second kind",
although apparently only a harmless piece of technical jargon, is useful as indicating
the type of mental confusion in which it was coined(Fisher, 1955).

o Neyman/Pearson dadust ad kréfu Fishers um "model", og pvi er pad sidar vard einn
adalasteitingarsteinn peirra. P.e. hvernig skilgreina atti hugtakid médel.
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Tilvitnanir

o Lindley1999 segir: My personal view is that p-values should be relegated to the
scrap heap and not considered by those who wish to think and act coherently.

@ Spanos (1999, page 725) segir um deilur Fishers og Neyman: Fisher and Neyman
would turn in their graves if they were to find out how the modern textbook hybrid
on hypothesis testing managed to reconcile what they considered irreconcilable
differences! .

o Hubbard & Lindsay (2008, page 82) on Fisher's p-values: his widely misunderstood
and defective p-values blanket the empirical literature.

o Gigerenzer[The empire of chance, p. 106] segir: Although the debate[Fisher
Neyman] continues among statisicians, it was silently resolved in the
"cookbooks"written in the 1940s to the 1960s, largely by non-statisticians, to teach
students in the social sciences statisticians, "the rules of statistics".

@ We call this compromise the "hybrid theory"and it goes without saying tha neither
Fisher nor Neyman and Pearson would have looked with favor on this offspring of
their forced marriage. (Spanos sida 727)
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Bayesisk kenningapréfun

o Bayesistar leyfa ad likur séu notadar sem maelikvardi & vissu.

@ Segjum ad samkvamt Hp sé dreifing X fo(x) og samkvaemt Hy pa sé dreifing X
fi(x). Likur & ad Ho sé rétt eru mo og likur & ad Hi sér rétt séu my, mo + m1 = 1.
Mzlingar & X eru x og pa gildir skv. reglu Bayes ad:

7Tofo(X)

P(Hosénn| X = x) = — 00
(Hosonn| x) oo (X) + A ()
@ Madur skrifar stundum:

P(Hostnn|X = x) _ mo fo(x)
P(Hysonn|X = x) m fi(x)

o 7°=prior-odds, B = :‘:Ei;:Bayes—factor.

e Ef B > 1 pba hefur trd min & Hp aukist.
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Athyglivert deemi: Krénukast

XNB(ILQ), H0:0:90, H1:9;£00.

Verd ad skilgreina a priori dreifingu undir H;. Segjum ad undir Hi, sé 6 ~ U(0,1).

@ Segjum ad n =100, 6p = 1/2 og ad x = 60, p.e. p = 0.6. Med venjulegri fyrsta ars
tolfraedi er Ho hafnad, en B = 1.09. b.e. samkvamt Bayes adferdum hefur
studningur vid Ho aukist en frequentisti segir 6 er marktaekt frabrugdid 1/2. Ef n er
staekkad eykst studningur Bayesistans vid Ho. (Young & Smith, 2005)

o Petta er kennslubdkardaemi. | adalfyrirlestri 4 Norraeni tSlfraediradstefnu varadi
Gelman vid svona i talkunum & heilbrigdisrannséknum. Hann ték t.d. deemi par sem
OR=3, og 95% oryggismork t.s. (1.2-8.5).

o Privat sa ég nylega fyrirlestur pbar sem sagt var fra pvi ad neysla a lysi yki haettu a
blédruhalskrabbameini. Daemid hans Gelmans var par i yktri mynd. I fyrirlestrinum
var vitnad i varasaman hlut, ,Meta-analysu", sem varad er vid i nylegri kennslub6k
eftir Boos og Stefanski(Boos & Stefanski, 2013).
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Incidence of heart attack or fatal coronary heart disease by age, sex, and race

45-54 55-64 65-74 75-84
Age (Years)
| =White Men -m-Black Men ~+~White Women  <%-Black Women
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