
Econoemtrics I - ECON 5027-W
Carleton University

Department of Economics
Winter-2019

This is a tentative syllabus and small changes may be made to it up until January 4.

Instructor: Abdallah Zalghout Class Hours: M 2:35pm - 5:25 pm
E-mail: abdallahzalghout@cmail.carleton.ca Class Room: SA 309
TA:Mamoon kader Tutorial Hours: W 6:05pm - 7:25 pm
TA E-mail: mamoonkader@cmail.carleton.ca Tutorial Room: SA 316
Office Hours: Thursday 4:30 pm - 5:30 pm Office Hours Room: LB B842

Course Description
This course covers econometric methods associated mainly with regression analysis. The

course exposition is formal and technical, yet the main focus is on applicability. Introductory
concepts related to simple and multiple regressions are assumed known. In particular, students
should be familiar with the statistical properties of Ordinary Least Squares (OLS); however, it is
not assumed that these properties are known in a matrix algebra context. The course will never-
theless review this material in addition to several principles of matrix algebra.

The course will introduce – with the use of matrix algebra – fundamentals of economet-
ric theory including topics such as: The classical regression model (a detailed review); Testing
linear and non-linear constraints; Basic Regression diagnostics; Non-spherical regression errors
(autocorrelation and heteroskedasticity); Endogenous variables and simultaneous equations, unit
roots and cointegration. The inference methods covered include: Ordinary Least Squares; Gen-
eralized Least Squares; Maximum Likelihood; Instrumental Variables.

Required Textbook
• W. H. Greene (2017). Econometric Analysis., 8th edition, Pearson (you can use the 7th

edition as well).
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Reference Manuals
• Davidson R. and J.G. MacKinnon (2004). Econometric Theory and Methods. Oxford

University Press.

• Baltagi, B. H. (2001). A Companion to Theoretical econometrics. Blackwell Publishers.

• Cameron, A. C., and Trivedi, P. K. (2005). Microeconometrics: methods and applications.
Cambridge University Press.

• Davidson R. and J.G. MacKinnon (1993). Estimation and Inference in Econometrics.
Oxford University Press.

• Hayashi, F. (2000) Econometrics. Princeton University Press.

• Stock J. H. and Watson M. W. (2010), Introduction to Econometrics, 3rd edition. Addison-
Wesley.

• Wooldridge J. M. (2009). Introductory Econometrics: A Modern Approach, 3rd edition.
South-Western College Publishing.

• Angrist, J. D., and Pischke, J. S. (2008). Mostly harmless econometrics: An empiricist’s
companion. Princeton University Press.

Topics
The following outlines the list of major topics to be discussed throughout the semester. The

amount of time devoted to each will vary.

Topic Chapter

Math and Stats Refresher parts of Appendices A, B, C, and D.
Introductory material Chapters 1,2,3
Least Squares Estimator and GLS Chapter 4, 6 and 9
Hypothesis Testing Chapter 5
Instrumental Variables and System of Equations Chapter 8 and 10
Maximum Likelihood Estimator Chapter 14
Time series analysis Chapters 20 and 21
Simulation Based inference methods Chapter 15

Tutorials will be used to expand on material taught during regular lectures, providing addi-
tional examples as well as the opportunity to discuss the solutions to the problem sets and other
questions.
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Date Weight

Assignment I February,6 15%
Midterm Exam March,4 30%
Assignment II March,27 15%

Final Exam TBD 40%

Grading
Marks are based on two assignments and two exams. Weights are as follows:

Students who can document a compelling reason for missing the Midterm Exam will be
excused and the weight of that exam will be moved to the final. In such cases, students must
inform the instructor of such an absence in advance if possible. Application to write a deferred
final examination must be made at the Registrar’s Office.

Plagiarism
Please be aware that plagiarism is serious offence at Carleton and should be recognized

and avoided. For further information on how to do so, please see “Pammett on Plagiarism and
Paraphrasing by clicking here.

Accomodation Statement
You may need special arrangements to meet your academic obligations during the term.

For an accommodation request the processes are as follows:

• Pregnancy obligation: write to me with any requests for academic accommodation dur-
ing the first two weeks of class, or as soon as possible after the need for accommodation
is known to exist. For more details visit the Equity Services website.

• Religious obligation: write to me with any requests for academic accommodation during
the first two weeks of class, or as soon as possible after the need for accommodation is
known to exist. For more details visit the Equity Services website.

• Academic Accommodations for Students with Disabilities: The Paul Menton Centre
for Students with Disabilities (PMC) provides services to students with Learning Disabil-
ities (LD), psychiatric/mental health disabilities, Attention Deficit Hyperactivity Disorder
(ADHD), Autism Spectrum Disorders (ASD), chronic medical conditions, and impair-
ments in mobility, hearing, and vision. If you have a disability requiring academic ac-
commodations in this course, please contact PMC at 613-520-6608 or pmc@carleton.ca
for a formal evaluation. If you are already registered with the PMC, contact your PMC
coordinator to send me your Letter of Accommodation at the beginning of the term, and
no later than two weeks before the first in-class scheduled test or exam requiring accom-
modation (if applicable). After requesting accommodation from PMC, meet with me to
ensure accommodation arrangements are made. Please consult the PMC website for the
deadline to request accommodations for the formally-scheduled exam (if applicable) at
http://www2.carleton.ca/pmc/new-and-current-students/dates-and-deadlines/
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You can visit the Equity Services website to view the policies and to obtain more detailed
information on academic accommodation by clicking here.
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