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Textbooks (both required):

Jeffrey M. Wooldridge, 2009, Introductory Econometrics: A Modern Approach,  Fourth Edition, South-Western Cenage Learning.

Peter Kennedy, 2008, A Guide to Econometrics, Sixth Edition, Blackwell Publishing.

I expect you to read the material in the text books BEFORE we go over that material in class.  Each class, I will let you know what to read for the next class.

Grading (No plus or minus final grades; you will receive an A, B, C, D or F).:

Multiple Choice Quizzes
10%

5 or 6 Problem Sets

20%

Mid-term exam

30%

Research Project

10%

Final exam


30%

The multiple choice quizzes, based on quizzes from Dennis Coates' undergraduate econometrics course, will be turned in BEFORE we go over the material covered in class.  Links to these quizzes are available on my web page (userpages.umbc.edu/~tgindlin).  The dates by which each quiz must be completed are listed on the last page of this syllabus.  The problem sets will be handed out in class and will be due one week later.  The research project will be described in more detail in the second half of the course.  The exams will be in-class and closed-book.
Academic Integrity: 

Quizzes, problem sets, research project and exams

The research project and quizzes are to be completed on your own.  You are not to work together on these projects.  You may ask me or the teaching assistant questions about these projects.  We will help you determine the answers, but we will not give you the answers.  For these projects, working together with another student or copying another student’s work is a violation of the university’s code of academic integrity (it is cheating).  You can be expelled from the graduate school if you do. The minimum penalty for cheating on the research project or quizzes will be a grade of zero on that quiz or project.

You may work together on the problems sets.  However, you must run the Stata programs for your each problem set by yourself.
Exams are in class and closed-book.  Cheating on exams can cause you to be expelled from the graduate school.  At a minimum, if you cheat on an exam you will fail this class.
Approximate Schedule—Revised Nov. 3 2010
	DATE
	TOPIC
	CHAPTERS IN TEXTS

	
	
	Wooldridge
	Kennedy

	September 8
	Introduction
	1
	1

	September 13
	Quiz 1  due
	
	

	September 8-15
	Fundamentals of Probability and Statistics
	Appendix B, Appendix C.1 and C.2
	

	September 15

	Introduction to Stata 

The Current Population Surveys
	
	

	September 20
	Quiz 2 due
	
	

	Sept. 20-27
	Simple Regression Model
	2 and Appendix A (714-722)
	3

	September 29
	Quiz 3 due
	
	

	September 29- October 11
	Multiple Regression Analysis: Estimation and Inference 
	4 and Appendix C5, C6, and E
	4

	October 12-25
	Multiple Regression Analysis: Omitted Variable Bias, Multicollinearity, Measurement Error and other topics.
	3 and 

9 (310-333)
	6, 12and 10.1

	October 27
	Mid-term Exam
	
	

	November 3
	Multiple Regression Analysis: Specification
	9 (304-310)
	5

	November 8
	Quiz 4 due
	
	

	November 3-8
	Qualitative Information: Dummy Variables 
	7 
	15 

	November 8-10
	Panel Data and Fixed-Effects Estimation
	14.1, 14.3
	18.1 and 18.2

	November 15
	Qualitative Dependent Variables: LPM, Logit and Probit
	7.5 and 17.1
	16

	November 17
	Quiz 5 due 
	
	

	November 17-22
	Heteroskedasticity and Random-Effects Model
	8, 14.2
	7, 8 and 18.3-18.4

	November 29
	Quiz 6 due
	
	

	November 29-December 1
	Time Series Analysis
	10 and 12
	8 and 19

	December 1-
December 8
	Simultaneous Equations, Two Stage Least Squares and Instrumental Variables
	15 and 16
	11

	December 13
	Carrying out an Empirical Project
	19
	22


