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Class Schedule:

Lectures: Tuesday and Thursday 11:00 – 12:20 in T 1 90
Labs: Tuesday 1:00-1:50 in TB-39

Thursday 2:00-2:50 in TB-39
E-mail: lorne.priemaza@ualberta.ca
Office: 
Tory 7-14
Hours: 
Wednesday 2-2:50 PM
Course Website: www.ualberta.ca/~priemaza 

Course Description:
	
	An elementary treatment of the major topics in econometrics with emphasis on applied regression methods.
Computer applications include spreadsheets and econometric software packages. 


Prerequisites: ECON 281 and 282 and STAT 141 and ECON 299 or equivalent.
These prerequisites will be enforced.  Please inform the instructor if you wish to take this course without these prerequisites.

Note: Designed for students majoring in Economics.  Department permission must be obtained by other students wishing to take this course.
Evaluation:  (all dates to be confirmed)
Assignments (3 or 4) ……..........………
20%
Mid-term exam (Thurs. Feb. 28)………..
20%
Applied Paper……………………………..
20%
Final Exam (Fri. April 18th, 9:00)..............40%
Four-Point Grade System Implementation

“Grades reflect judgements of student achievement made by instructors.  These judgements are based on a combination of absolute achievement and relative performance in a class.”
- University of Alberta Calendar 23.4
Grades will be collected and aggregated in percentage form and assigned letter grades at the conclusion of the course.  Grades will be assigned using the suggested grade distribution for 300-level economic courses.  Improvement and class attendance will be considered for borderline cases.
My Guarantee:  An aggregate percentage grade of 60% will not be assigned a grade of less than D (1.0 – minimal pass).

Required Books and Materials:

Wooldridge, J.M. (2006):  Introductory Econometrics: A Modern Approach.  3rd Ed.
     (Note: 2nd edition is also appropriate, used copies must pay extra for online access)
Ryan, D. (2003): Introductory Econometrics Lab Manual, 3rd Ed.

Web Notes (www.ualberta.ca/~priemaza )

3.5 Floppy Disk or USB stick (To be handed in with applied paper)

Additional Resources:

SHAZAM User’s Reference Manual, McGraw-Hill.  (Various versions and years.)

Gujarati, D. (2003): Basic Econometrics. 4th Ed.

Studenmund, A.H. (2006): Using Econometrics: A Practical Guide. 5th Ed.
Code of Student Behavior:
"Policy about course outlines can be found in ' 23.4(2) of the
University Calendar." (GFC 29 SEP 2003).  

"The University of Alberta is committed to the highest standards of academic integrity and honesty.  Students are expected to be familiar with these standards regarding academic honesty and to uphold the policies of the University in this respect.  Students are particularly urged to familiarize themselves with the provisions of the Code of
Student Behaviour (online at www.ualberta.ca/secretariat/appeals.htm <http://www.ualberta.ca/secretariat/appeals.htm> ) and avoid any behaviour which could potentially result in suspicions of cheating, plagiarism, misrepresentation of facts and/or participation in an offence.  Academic dishonesty is a serious offence and can result in suspension or expulsion from the University."  (GFC 29 SEP 2003).
Notes:

1)  All class assignments are due by 2 PM on the due date in the Economics Department Office 

     (Tory 8-14) Late assignments will receive a mark of zero.  Office is closed between 12pm and 1pm.
2)  If you cannot hand in an assignment due to severe illness or domestic affliction, present a doctor’s note or significant documentation to your instructor no more than three working days following the missed assignment.  Your instructor MAY distribute the assignment’s weight among other assignments.

3)  Students are recommended to work through the lab manual, as material contained therein will be useful for their assignments and applied paper.
4) No e-mailed assignments will be accepted.
5) The applied paper is required to pass Econ 399.  The applied paper consists of three project reports and the final paper consisting of 2 copies and 1 storage device with all pertinent information.  Reports and the final paper can be handed in late, with a grade penalty of the SQUARE of the total days late.  For example, if the first report is two days late and the end paper is one day late 9% (32) will be docked off the final mark.  Papers will not be accepted after April 16th.
6) A one-sided (8½” by 11”) reference sheet can be brought by the student to the midterm exam.  A two-sided (8½” by 11”) reference sheet can be brought by the student to the final exam.
7)  The final exam will be cumulative, but its content will be weighted towards material covered following the midterm.  As such, weights from the midterm CANNOT be transferred to the final exam.
8)  If you miss the midterm due to severe illness or domestic affliction, present a doctor’s note or significant documentation to the instructor no more than three working days following the missed exam.  You must write the exam as soon as possible thereafter.  (Use the University of Alberta Medical Statement form for this purpose).  

9)  If you miss the final exam for a valid medical reason or severe domestic affliction, you may apply to the UNIVERSITY for the privilege of a re-write.  Please refer to the University Calendar for the proper procedure.

10)  Final marks will be determined by adding the marks obtained on each assessment component.  Conversion of these marks to a letter grade will not follow a set grade distribution.  

11) If cheating is suspected, the first incident may be dealt with by the AVERAGE of ALL participants’ marks on the project (assignment or exam) being divided evenly among all parties.  A serious first offence or following offences will be forwarded for faculty consideration. 

Course Outline and Readings
The following is a general overview of topics covered.  Topics may not be covered in order and additional readings are possible.
1. Nature of Econometrics
Wooldridge: Chapter 1
Studenmund: Chapter 1

2. Standard Linear Regression Model
Wooldridge: Chapter 2, 3, 5.1, 6, App. A, B, C
Studenmund: Chapter 2, 3, 4, 6, 7
3. Inference in the Standard Linear Regression Model
Wooldridge: Chapter 4, App. C
Studenmund: Chapter 5

4. Dummy Variables
Wooldridge: Chapter 7
Studenmund: Chapter 7

5. Heteroskedasticity

Wooldridge: Chapter 8

Studenmund: Chapter 10

6. Autocorrelation

Wooldridge: Chapters 10, 11, 12

Studenmund: Chapter 9

7. Multicollinearity and Specification Errors

Wooldridge: Chapter 9

Studenmund: Chapter 6, 8 

8. OLS Asymptotics
Wooldridge: Chapter 5
Econ 399 – Planned Schedule for Winter Term 2008
	Week #
	Sunday
	Monday
	Tuesday
	Wednesday
	Thursday
	Friday
	Saturday

	1 - No Labs
	Jan. 6
	7
	8
	9
	10
	11
	12

	2 - No Labs 
	Jan. 13
	14
	15
	16
	17
	18
	19

	3
	Jan. 20
	21
	22
A1 Out
	23
	24
PR 1 Due


	25
	26

	4
	Jan. 27
	28
	29
	30
	31
	Feb. 1
A1 Due
	2


	5
	Feb.3
	4
	5
A2 Out
	6
	7

	8
	9

	6
	Feb. 10
	11
	12
	13
	14
	15
A2 Due
	16

	7
	Feb. 17
	18
	19
	20
	21
	22
	23

	8
	Feb. 24
	25
	26

	27
	28
Midterm
	29

	Mar. 1

	9
	Mar. 2
	3
	4
A3 Out
	5
	6
PR 2 Due
	7

	8

	10
	Mar. 9
	10

	11


	12
	13
	14
A3 Due
	15

	11-No Labs
	Mar 16
	17
	18
	19
	20
	21

	22

	12
	Mar 23
	24
	25
PR 3 Due
A4 Out
	26

	27

	28
	29

	13
	Mar. 30
	31
	April 1

	2
	3
	4
A4 Due
	5

	14 – 
No Lab
	April 6
	7
	8
	9
	10
	11
Project Due
	12

	15
	April 13
	14

	15
	16
	17
	18
	19


Notes:
This is a proposed schedule only.  Any changes will be announced in class.

“A” refers to assignments.


“PR” refers to project reports.


All assignments are due in the Economics Department Office (Tory 8-14) 
by 2 PM.  Please note the office is closed between 12pm and 1pm.

Late assignments will receive NO MARKS
