
Multilevel 1: Introduction to multilevel models 
 

Week 2 (Regular course) 
Duration: 12 hours/3 days 

 
Course Description 
The course introduces the concepts of multilevel analysis, whose main aim is to model 
the relationships between and within groups. Typical situations include individuals 
clustered into families, schools, firms, geographical areas. The course focuses on the two- 
level linear model as a template to illustrate issues of specification, estimation and 
inference. The main ideas are illustrated through case studies. A typical field of 
application is education, where students are clustered into schools: the first case study 
aims at assessing the role of student and school factors on student achievement. Another 
relevant field of application of multilevel models is the analysis of cross-country data 
such as the European Social Survey: the second case study concerns political trust in 
Europe, considering individual and country-specific characteristics. The case studies are 
worked out with Stata. Moreover, each lesson includes guided exercises using Stata. 
Special attention is devoted to critical and controversial issues, such as group-mean 
centering of the covariates, sample size requirements, choosing between fixed and 
random effects, and using sampling weights. 

 

Software 
Stata 17 (or older versions starting from v.15) 

 

Prerequisites 
Basic knowledge of statistical inference and linear regression. Knowledge of Stata is 
helpful but not necessary (files with commands are always provided). 

 

Schedule 
Day 1 
Basics of multilevel analysis: theory 
Basics of multilevel analysis: case study 1 

 
Day 2 
Model specification, estimation and inference: theory 
Model specification, estimation and inference: case study 2 

 
Day 3 
Fixed and random effects, complex structures, weighting 



Review and further examples 
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