ECON 482: Econometric Theory and Practice

University of Washinton (Summer 24)

Instructor: Alireza Aminkhaki

Email: aamink@uw.edu
Course Time: Mon/Wed 8:30 - 10:40 on Zoom (find the link on Canvas)

Office Hours: TBD

Note: This class is scheduled as synchronous meaning that lectures are online, and
recording is provided while the exams are IN-PERSON, for all students.

Textbook:
Required Text: Wooldridge, Jeffrey M., Introductory Econometrics: A Modern Approach,
South- Western College Publishing, 7th edition. (The 6th edition or the 5th edition is
acceptable. Check with classmates to make sure that you are doing the right problem set
questions if you use some other editions.)

Course Overview:
This course aims to help students understand how to interpret economic data. It will focus on
the issues that arise in using this type of data, and the methodology for solving these problems.
The focus of the course is on regression analysis.

Specific topics and extensions will include multivariate regression, dummy variables (including
limited dependent variables), heteroskedasticity, and endogeneity. Problem sets will provide
practical experience in addressing some of these issues using actual economic data. I will follow
the textbook closely.

Tentative Topics to Be Covered:
e Introduction to simple regression (Chapter 2)
e Multivariate Regression: Estimation and Inference (Chapter 3-5)
e Multivariate Regression: Further Issues (Chapter 6)
e Binary or Dummy Variables (Chapter 7)
e Heteroskedasticity (Chapter 8)
e Endogenecity and Instrumental Variables (Chapter 15)

Evaluation:
e Problem sets (20%)
e Midterm exam (40%)
e Final exam (40%)



Exam Dates:
(Keep in mind that both exams are IN-PERSON)

e Midterm: Mon, July 15
e Final: Wed, August 14"

Software:

® You can buy Stata here (https://itconnect.uw.edu/wates/uware/)Links to an external site.
You can buy “Stata/IC” (the cheapest version.) Of course, you can buy a more expensive
version but not necessary for this course.

e If you are familiar with ‘remote access’, there is a way to use Stata free of charge. Go to this
link (https://csde.washington.edu/computing/resources/#TS_Connecting) (Links to an
external site.) and follow the instructions under "Remote Access Windows Computing
(Terminal Servers)" carefully for setting up the remote desktop. If it doesn’t work for you, you
may have to use the first option (buying the Stata program) A good reference is:
https://data.princeton.edu/stata

e R (r-project.org) and RStudio (rstudio.com) are available for free and will be used throughout
the course. R Markdown is recommended. A good reference is: Heiss, Florian, Using R for
Introductory Econometrics, 2™ ed. It can be read online for free here: http:/ /www.urfie.net/

Read "Department Policy on Academic Conduct' from the department webpage.

Academic integrity is the cornerstone of the Department's rules for student conduct and evaluation
of student learning. Students accused of academic misconduct will be referred directly to the Office
of Community Standards and Student Conduct for disciplinary action pursuant to the Student
Conduct Code and, if found guilty, will be subject to sanctions. Sanctions range from a disciplinary
warning to academic probation to immediate dismissal for the Department and the University,
depending on the seriousness of the misconduct. Dismissal can be and has been applied even for first
offenses. Moreover, the instructor for the course can assign a grade of zero.

Accommodations:

Should you require disability accommodations, please contact Disability Resources for Students at
http://depts.washington.edu/uwdrs/ or 206-543-8924. Washington state law requires that UW
develop a policy for the accommodation of student absences or significant hardship due to reasons of
faith or conscience, or for organized religious activities. The UW's policy, including more information
about how to request accommodation, is available at Religious Accommodations Policy.
Accommodation must be requested within the first two weeks of this course using the Religious
Accommodations Request form.


https://data.princeton.edu/stata/

