
Summer 2018

ECON 1150: Applied Econometrics

University of Pittsburgh
Department of Economics

OVERVIEW
Instructor:
Office:
Email:

Marta Boczoń
WWPH 4923
mjb249@pitt.edu

Class (Mo and We):
Office hours (Mo and We):
Office hours (Tu and Th):

6:00-9:15pm, WWPH 4716
2:00-3:00pm, WWPH 4913
3:00-5:00pm, WWPH 4913

Course description: This course introduces basic tools in applied econometrics that are commonly
employed in government, business, and academic research. The main emphasis is on application of
various econometric methods. You are expected to become familiar with standard computer programs
that are frequently used in quantitative economic research. Topics covered are a review of basic
statistics, classical linear regression models, and associated inferential problems, and generalized
linear regression models and associated inferential problems.

Enrollment requirements: ECON 1100 or 1110, with minimum grade C; MATH 0120 or 0220 or
(0125 and 0126) or (0230 or 0235); STAT 0200 or 1000 or 1100 or 1152.

Textbook (required): Introduction to Econometrics, Updated 3rd Edition, by James H. Stock and
Mark W. Watson, Pearson Education Limited, 2015.

Software: In this course, we will use (1) Microsoft Office Professional Plus 2016 and (2) STATA 14,
both in class and for homework assignments. You can download these software at the University of
Pittsburgh Sofware Download Service. Make sure you have the software ready for use by the time
the course starts.

Supplementary readings:

- Introductory Econometrics: A Modern Approach, 6th Edition, by Jeffrey M. Wooldridge, South-
Western Cengage Learning, 2015.

- Mostly Harmless Econometrics: An Empiricist’s Companion, by Joshua D. Angrist and Jörn-Steffen
Pischke, Princeton University Press, 2009.

- Mastering ’Metrics: The Path from Cause to Effect, by Joshua D. Angrist and Jörn-Steffen Pischke,
Princeton University Press, 2015.

Lecture notes: Lecture notes will be posted in advance - 24 hours before the start of the class - on
Sundays and Tuesdays at 6:00pm.

COURSE OUTLINE
The tentative schedule for the class is as follows:

Date Topic Chapters

06/25 Simple Liner Regression 4.1−4.3
06/27 Simple Liner Regression 4.4−4.5
07/02 Multiple Regression 6.1−6.4
07/03 Multiple Regression (Make-up class) 6.5−6.7
07/04 (No class: 4th of July)
07/09 Hypothesis Tests in Simple Linear Regression 5.1−5.6
07/11 (No class)
07/16 Hypothesis Tests in Multiple Regression 7.1−7.6
07/18 MIDTERM EXAM; Time Series Regression 14.1−14.4
07/23 Time Series Regression 14.5−14.7
07/25 Dynamic Causal Effects 15.1−15.4
07/30 Dynamic Causal Effects 15.5−15.7
08/01 FINAL EXAM
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http://software.pitt.edu/


REQUIREMENTS
Assessment: The final grade will be calculated based on the following weights:

Midterm exam:
Final exam:
Homework:
In-class quiz:

25%
35%
30% (all 8 homework assignments together)
10% (all 8 in-class quizzes together)

Date Homework posted Homework due In-class quiz Exam

06/25 (1)
06/27 (2) (1)
07/02 (2)
07/03 (3)
07/09 (4) (3)
07/16 (5) (4)
07/18 (5)
07/23 (6)
07/25 (7) (6)
07/30 (7)
08/01

Exam: Exams will take place at the usual location. During the exams, you may not use any books,
notes, or electronic devices. All exam questions must be answered on an individual basis and on a
provided by the instructor sheet of paper. You may request a make-up exam because of illness only if
the illness is documented by a health-care provider within the 24-hour period prior to the beginning
of the exam.

Homework: There will be 7 homework assignments. All homework assignments will be posted at
10:30pm on dates specified in the table above. They will be due at the beginning of the next class
(either in person or by email). Solutions will be posted at 9:30pm on dates the assignment is due.
Homework assignments will not be accepted after the solutions are posted, under any circumstances.

In-class quiz: There will be 7 short in-class quizzes on dates specified in the table above. During
the in-class quizzes, you may not use any books, notes, or electronic devices. All questions must be
answered on an individual basis and on a provided by the instructor sheet of paper. Solutions to
in-class quizzes will be posted at 9:30pm on a day the quiz takes place. Make-up quizzes will not be
granted under any circumstances.

LETTER GRADE ASSIGNMENT

Cumulative points Grade

≥ 98.0 A+
93.0 - 97.9 A
90.0 - 92.9 A−
87.0 - 89.9 B+
83.0 - 86.9 B
80.0 - 82.9 B−
77.0 - 79.9 C+
73.0 - 76.9 C
70.0 - 72.9 C−
67.0 - 69.9 D+
63.0 - 66.9 D
60.0 - 62.9 D−
≤ 59.9 F
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COURSE POLICY
Academic integrity: You are expected to comply with the University of Pittsburgh Policy on
Academic Integrity. Anyone suspected of violating this obligation throughout the semester will be
required to participate in the procedural process, initiated at the instructor level, as outlined in the
University Guidelines on Academic Integrity.

Students with disabilities: If you have a disability for which you are or may be requesting special
accommodation, you are strongly encouraged to contact both the course instructor and the Disability
Resources and Services (Address: 140 William Pitt Union, 3959 Fifth Avenue, Pittsburgh, PA 15260;
Phone: 412-648-7890).

Statement of classroom recording: You may not record lectures without the instructor’s written
permission. Any such recording must be for your own use only.

∗ The syllabus is subject to change.
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