
Methods of Economic Research - ECON 5029W
Carleton University

Department of Economics
Winter-2020

Instructor: Abdallah Zalghout Class Hours: M 11:35am - 2:25 pm
E-mail: abdallahzalghout@cmail.carleton.ca Class Room: CB 3400
Office hours: Friday 2:30 pm - 3:30 pm Tutorial Hours: W 8:35 am - 9:55 am
Office Hours Room: LB B842-B Tutorial Room: CB 2400

This is a tentative syllabus and minor changes may be made to it up until January 10.

Course Description
This course aims to initiate graduate students in economics to applied research. The course

will cover the following: (i) formulation of a research question; (ii) elaboration of a research
proposal including a proposed research methodology; (iii) data collection and statistical analy-
sis; (iv) economic analysis and discussion, including identification of methodological limitations
and further research directions; (v) report writing and oral presentation. The research question
will be focused so that the latter 5 steps can be achieved within the course time frame.

The professor will act as a research advisor and coordinator; students will be responsible
for executing steps (i)-(v). The proposal will be submitted and graded, and will receive formal
feedback. Oral presentations will take the form of a workshop-conference as is usual in eco-
nomics. Students will present their own work, and will also possibly present formal discussions
of the work of another team. The final report will take feedback on the proposal and on the 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. Topics considered include: (i)
systems of regression possibly simultaneous equations, (ii) panel regressions, (iii) instrumental
variables and estimation via the Generalized Method of Moments, (iv) cointegration, (v) discrete
choice models , (v) program evaluation models and (vii) duration models.

On these issues, the course provides an overview of the popular state-of-the-art inference
procedures, yet the presentation is not recipe-book/tool-kit driven. Rather, the course addresses
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the fundamental issues that will allow practitioners to use the econometric methods in question
as appropriate and effective inferential strategies. The emphasis is on concepts rather than tech-
nical detail and exposition is intuitive though formal, with focus on applicability.
Tutorials will be used to to discuss the solutions to the problem sets and to answer any questions
you may have regarding your term paper.

Prerequisites
The prerequisites to this course are: 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). Students who believe they have taken a similar background course or courses from
another university must provide appropriate documentation to the Department of Economics
Graduate Administrator, Alison Dailey. (Deferred Final Grade) status at the end of this course
precludes (continued) registration in any other course for which the former is a prerequisite.

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

2. McCloskey, D. N. (2019). Economical Writing. Third Edition. University of Chicago
Press.

Reference Manuals
1. Graduate level textbooks

(a) Cameron, A. C., and Trivedi, P. K. (2005). Microeconometrics: methods and appli-
cations. Cambridge university press.

(b) Baltagi B. H. (2008). Econometric Analysis of Panel Data. John Wiley & Sons.

(c) Campbell J. Y., Lo A. and A. C. Mackinlay (1997). The Econometrics of Financial
Markets. Princeton University Press.

(d) Cameron A. C. and Trivedi (2009). Microeconometrics Using Stata. Stata Press.

(e) Davidson R. and J. G. MacKinnon (2004). Estimation and Inference in Economet-
rics, 2nd edition. Oxford University Press.

(f) Hamilton J. D. (1994). Time Series Analysis. Princeton University Press.

(g) Hayashi F. (2000). Econometrics. Princeton University Press.

(h) Pesaran M. H. (2015). Time Series and Panel Data Econometrics. Oxford University
Press.

(i) Enders, W. (2014). Applied Econometric Time Series. Fourth Edition. John Wiley,
New York.

(j) Angrist, J. D., and Pischke, J. S. (2014). Mastering metrics: The path from cause to
effect. Princeton University Press.

2. Introductory level (review) textbooks
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(a) Stewart, K. G. (2005). Introduction to Applied Econometrics. Thomson Brooks/Cole.

(b) Stock J. H. and Watson M. W. (2010). Introduction to Econometrics, 2nd edition.
Addison-Wesley.

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

(d) Vogelvang B. (2005). Econometrics Theory and Applications with Eviews. Prentice
Hall. Pearson - Addison Wesley.

(e) Kennedy, P. (2008). A guide to econometrics. Sixth Edition. Blackwell Publishers.

Further reference papers and reference manuals will be recommended depending on the
topic chosen by each group. Class notes will also be available to guide readings.1

Grading, deadlines and key dates

Weight Deadline/Date

Research question 10% January 27, 11:59 pm
Writing quiz 15% February 10, 11:59 pm
Research proposal 15% February 24, 11:59pm
Exam 30% March 16, 11:35 am-2:25 pm
Poster session - March 30, 11:35 am
Final paper 30% TBD

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. For application to write a
deferred examination please contact the Graduate Administrator. Students who can document a
compelling reason for missing any of these deliverables will be excused. In such cases, students
must inform the instructor of such an absence in advance if possible. If the writing quiz to be
missed, a make up quiz will be arranged. In case you miss the presentation, the presentation
will be replaced by a one-on-one oral evaluation. For all other deliverables, an extension of the
deadline will be granted. Students must fulfil all of the preceding course requirements in order
to achieve a passing grade. Late submissions wil grant you a grade of zero.

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.

1University Policy: “Classroom teaching and learning activities, including lectures, discussions, presentations,
etc., by both instructors and students, are copy protected and remain the intellectual property of their respective
author(s). All course materials, including PowerPoint presentations, 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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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 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:If you have a documented
disability requiring academic accommodations in this course, please contact the Paul Men-
ton 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 committed to
maintaining a positive learning, working and living environment where sexual violence
will not be tolerated, and where survivors are supported through academic accommoda-
tions 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 Student 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 which can be downloaded from the academic
accommodation page.

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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