
Winter 2021

ECON 5029 W - Methods of Economic Research

Department of Economics

Carleton University

General Information

Instructor: Matthew Strathearn

Email: mattstrathearn@cmail.carleton.ca

Lecture: Friday, 08h35 - 11h25, Online (Zoom)

Tutorial: Tuesday, 19h35 - 20h55, Online (Zoom)

O�ce Hours: TBD, Online (Zoom)

TA: TBD

Course Description

Formulation, specification, and analysis of economic and econometric models; derivation of

policy implications; communication of results and economic methodology. Includes: Expe-

riential Learning Activity Precludes additional credit for ECON 5006 (no longer o↵ered).

Prerequisite(s): ECON 5020 (ECON 5000 if taken before 2012-2013, ECON 5001 if taken

before 2007-2008) and ECON 5027 (ECON 5005 if taken before 2012-2013), or permission

of the Department.

The objective of this course is to provide students with exposure to the research process

through the application of an empirical econometric framework. To achieve this objective,

students are responsible for executing a research project that satisfies the following key

components:

1. Formulation of a research question.

2. Elaboration of a research proposal including a proposed research methodology.

3. Data collection, cleaning and visualization; and statistical analysis.
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4. Economic analysis and discussion, including identification of methodological limita-

tions, policy implications, and further research directions.

5. Report writing, oral presentations, and research defense.

The instructor will act as a research advisor and coordinator; students will be responsible

for executing steps (1)-(5). The proposal will be submitted [the deadline is specified below]

and graded, and will receive formal feedback. Oral presentations will take the form of a

workshop-conference as is usual in economics. Students will present their own work, and

will also possibly present formal discussions of the work of another team. The final oral

presentation will be graded and will receive formal feedback; a shorter presentation prior to

submitting the proposal will not be graded, but will receive feedback. The final report will

take feedback on the proposal and on both oral presentations into consideration. Students

will chose their research topic, subject to the approval of the supervising professor. Class

lectures will be held in parallel to address selected econometric special topics which arise

in current empirical works. Lectures will focus on identifying problems and applying up-

to-date solutions which reflect on-going research in econometrics. A tentative list of topics

considered include:

1. Method of Moments (MM) and Generalized Methods of Moments (GMM).

2. Count regression analysis and binary choice models.

3. Program evaluation.

4. Time series analysis.

5. Spatial autoregressive models.

6. Panel data models.

7. Non-parametric methods.

On these issues, this course will introduce technical detail and rigor but will favor intuitive

explanations with an emphasis on application.
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Lectures and Tutorials

Due to the COVID-19 pandemic all lectures and tutorials will take place through online

teleconferencing. I will use Zoom to deliver live synchronous online lectures. Lectures will

be recorded and provided to students on an as needed basis.

Programming

The language of instruction for this course in the R programming language (https://www.r-

project.org/). Students are highly encouraged to use this throughout the course. R is a

free software which has become the industry standard for data science and analytics. In

addition, R is easily installed across Windows, Mac, and Linux operating systems. We will

use the open source Rstudio integrated development environment (IDE).

Evaluation

Research question — 5%. Deadline: February 5, 2021

A written research proposal — 20%. Deadline: March, 5, 2021

An oral presentation — 15 %. Deadline: April 9/14, 2021

An oral discussant presentation — 10 %. Deadline: April 9/14, 2021

A final written report — 30%. Deadline: April 27, 2021

A final open book exam — 20%. Held in class on March 26, 2021

Missed deadlines will result in a grade of 0. Failure to write the examination will

result in a final course grade of F. In order to write a deferred final exam students

must contact the Graduate Administrator.

Required Textbooks

Greene W. H. (2012). Econometric Analysis, 7th edition, New Jersey: Prentice Hall.

McCloskey Economical Writing: Thirty-Five Rules for Clear and Persuasive Prose,

3rd edition.
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Tentative Lectures and Tutorial Outlines

1. Week 1

January 12 : No tutorial.

January 15 : Introduction and review.

Readings:

– Greene Ch. 2-5

2. Week 2

January 19 : An Introduction to R.

January 22 : Method of Moments (MM) and Generalized Method of Moments

(GMM).

Readings:

– Greene Ch. 13

– Hansen, Lars Peter, and Kenneth J. Singleton. “Generalized instrumental

variables estimation of nonlinear rational expectations models.” Economet-

rica: Journal of the Econometric Society (1982): 1269-1286.

3. Week 3

January 26 : Data analysis and visualization in R.

January 29 : Count regression analysis and binary choice.

Readings:

– Greene Ch. 17-18

– Riphahn, Regina T., Achim Wambach, and Andreas Million. “Incentive ef-

fects in the demand for health care: a bivariate panel count data estimation.”

Journal of Applied Econometrics 18.4 (2003): 387-405.

4. Week 4

February 2 : Estimating models and producing tables in R.

February 5 : An introduction to program evaluation.
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Readings:

– Abadie, Alberto, and Matias D. Cattaneo. “Econometric methods for pro-

gram evaluation.” Annual Review of Economics 10 (2018): 465-503. 387-405.

5. Week 5

February 9 : Consultation/Additional o�ce hours.

February 12 : Poster style presentations.

6. Week 6

February 23 : Data sources and getting data from the web (using R).

February 26 : Time series analysis.

Readings:

– Greene Ch. 20-21

– Granger, Newbold. “Spurious Regressions in Econometrics.” Journal of

Econometrics 2.2 (1974): 111–120.

7. Week 7

March 2 : Time series analysis in R.

March 5 : Spatial autoregressive models.

Readings:

– Waller, Gotway. Applied Spatial Statistics for Public Health Data. Hoboken:

WILEY, 2004. Ch 9.3 (Avaliable on Carleton Library Website)

8. Week 8

March 9 : Spatial analysis in R.

March 12 : Panel data models.

Readings:

– Greene Ch. 11

9. Week 9

March 16 : Panel data analysis in R.

5



March 19 : Nonparametric methods.

Readings:

– Class notes

10. Week 10

March 23 : Exam review.

March 26 : Final exam (open book).

11. Week 11

March 30 : Consultation/Additional o�ce hours.

April 2 : No lecture, statutory holiday.

Readings:

– Class notes

12. Week 12

April 6 : Consultation/Additional o�ce hours.

April 9 : Final presentation.

13. Week 13

April 13 : Consultation/Additional o�ce hours.

April 14 : Final presentation.

Academic Accommodations

Pregnancy Obligation: Please contact your instructor with any requests for aca-

demic 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.

Religious Obligation: Please contact your instructor 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.

6



Academic Accommodation for Students with Disabilities:If you have a doc-

umented disability requiring academic accommodations in this course, please contact

the Paul Menton Centre for Students with Disabilities (PMC) at 613-520-6608 or

pmc@carleton.ca for a formal evaluation or contact your PMC coordinator to send

your instructor your Letter of Accommodation at the beginning of the term. You must

also contact the PMC no later than two weeks before the first in-class scheduled test

or exam requiring accommodation (if applicable). After requesting accommodation

from PMC, meet with your instructor as soon as possible to ensure accommodation

arrangements are made. For more details, visit the Paul Menton Centre website.

Survivors of Sexual Violence:As a community, Carleton University is commit-

ted to maintaining a positive learning, working and living environment where sexual

violence will not be tolerated, and where survivors are supported through academic ac-

commodations as per Carleton’s Sexual Violence Policy. For more information about

the services available at the university and to obtain information about sexual violence

and/or support, visit: carleton.ca/sexual-violence-support

Accommodation for Students Activities: Carleton University recognizes the

substantial benefits, both to the individual student and for the university, that result

from a student participating in activities beyond the classroom experience. Reasonable

accommodation must be provided to students who compete or perform at the national

or international level. Please contact your instructor 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, see the policy.

Academic Integrity

The University Senate defines plagiarism as “presenting, whether intentionally or not, the

ideas, expression of ideas or work of others as one’s own.” This can include:

reproducing or paraphrasing portions of someone else’s published or unpublished ma-

terial, regardless of the source, and presenting these as one’s own without proper

citation or reference to the original source;
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submitting a take-home examination, essay, laboratory report or other assignment

written, in whole or in part, by someone else;

using ideas or direct, verbatim quotations, or paraphrased material, concepts, or ideas

without appropriate acknowledgment in any academic assignment;

using another’s data or research findings;

failing to acknowledge sources through the use of proper citations when using another’s

works and/or failing to use quotation marks;

handing in “substantially the same piece of work for academic credit more than once

without prior written permission of the course instructor in which the submission

occurs.”

Plagiarism is a serious o↵ence that cannot be resolved directly by the course’s instructor.

The Associate Dean of the Faculty conducts a rigorous investigation, including an interview

with the student, when an instructor suspects a piece of work has been plagiarized. Penalties

are not trivial. They can include a final grade of “F” for the course.

Course Copyright

Classroom teaching and learning activities, including lectures, discussions, presentations,

etc., by both instructors and students, are copyright protected and remain the intellec-

tual property of their respective author(s).All course materials, including PowerPoint pre-

sentations, outlines, and other materials, are also protected by copyright and remain the

intellectual property of their respective author(s).

Students registered in the course may take notes and make copies of course materials for

their own educational use only. Students are not permitted to reproduce or distribute

lecture notes and course materials publicly for commercial or non-commercial purposes

without express written consent from the copyright holder(s).
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Final Grades

Standing in a course is determined by the course instructor subject to the approval of the

Faculty Dean. This means that grades submitted by the instructor may be subject to

revision. No grades are final until they have been approved by the Dean.

Session Recording

Web conferencing sessions in this course may be recorded and made available only to those

within the class. Sessions may be recorded to enable access to students with internet

connectivity problems, who are based in di↵erent time zone, and/or who have conflicting

commitments. If students wish not to be recorded, they need to leave your camera and

microphone turned o↵.

You will be notified at the start of the session when the recording will start, and Zoom will

always notify meeting participants that a meeting is being recorded. It is not possible to

disable this notification.

Please note that recordings are protected by copyright. The recordings are for your own

educational use, but you are not permitted to publish to third party sites, such as social

media sites and course materials sites.

You may be expected to use the video and/or audio and/or chat during web conferencing

sessions for participation and collaboration. If you have concerns about being recorded,

please email me directly so we can discuss these.
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