SYLLABUS Applied Econometrics
	Basic data por subject:

	Academic unit: 
	Economic Faculty

	Subject:
	Applied Econometrics

	Level:
	BSc

	Subject status:
	Mandatory

	Study year:
	Third year, 5th semester

	No. of hours per week:
	3+1

	ECTS:
	6

	Time / Lokation:
	

	Proffesor:
	Prof. dr. Ardiana Gashi

	Contact detals: 
	Ardiana.Gashi@uni-pr.edu

	

	Description of the subject
	This course introduces students to a set of statistical tools and research designs that are useful in conducting high-quality empirical research on topics in applied microeconomics and related fields. Since most applied economic research examines questions with direct policy implications, this course will focus on methods for estimating causal effects. It is oriented towards applied practitioners.

	Objective of the course
	Objective of the course is to prepare students to undertake econometric analysis for testing economic theory, drawing policy implications and use for forecasting.

	Expected learning outcomes:
	Upon completion of this course students will:
Gain knowledge about how to analyze quantitative data and how to draw inferences from statistical measures. 

Will be able to critically assess empirical research, and to thoughtfully produce their own empirical research

Choose appropriate econometrics models, prepare data and run the model

Be able to detect and address endogeneity

Run models with pooled, panel and time series data

Use empirical results for stating policy implications

Be knowledgeable about potential limitations of regression analysis

	Student workload 

	Aktivity
	Hours
	Day/week
	Total

	Lectures
	2
	15
	30

	Theoretical / software application (STATA or R)
	2
	15
	30

	Practical work/ software application (STATA or R)
	2
	5
	10

	Contacts with the teacher / consultations
	1
	15
	15

	Field exercises
	
	
	

	Colloquium, seminars
	2.5
	2
	5

	Homework
	2
	10
	20

	Student study time (in library or at home)
	2
	10
	20

	Assignment preparation
	4
	5
	20

	Total
	
	
	            150

	Teaching Methodology:
	Teaching will be delivered through lectures and exercises. The course features critical reading of empirical research papers and the implementation of econometric methods using data sets.
Software: The course will use STATA or R extensively. R is widely used in business, academia, and government. R is also free and operates the same across computing platforms. Because this course is very applied in nature, we will learn econometrics by doing econometrics and thus by learning to use R. It is available at http://cran.us.rproject.org, where it can be downloaded for Linux, OS X, and Windows. 
Demonstrations during lectures will also be conducted in Stata or R

During this course, Faculty colleagues will be invited as guest lecturers to present their own empirical analysis (for example when using times series data or a specific econometrics model).

	Methods of assessment:


	Students will be assessed during the entire semester, including the final exam: 

Active participation 5%; 

Practical homework with data = 10%; 

Test 1 = 15%; 

Test 2 = 15%, and 

Assignment = 55%.

	Literature:

	Basic literature:  
	Wooldridge, J., 2001, Econometric Analysis of Cross Section and Panel Data, ISBN-13: 978-0262232197 

ISBN-10: 0262232197 


	Additional literature:  
	Gerald Keller, Statistics for Management and Economics, 2011, ISBN-10: 0538477490; ISBN-13: 978-0538477499; Chapters: 7;8;9;10;11;12;13;16 and 17.
Wooldridge J (2013), Introductory Econometrics: A Modern Approach, South Western Cengage Learning.


	Described Learning Plan:

	Week
	Lecture to be held

	First week:
	Multiple regression models: OLS and probit

	Second week
	Ordered probit model and interval model

	Third week:
	Tobit model

	Fourth week:
	Sample selection bias: Heckman model and other techniques

	Fifth week:
	Sample selection bias: Heckman model and other techniques

	Week six :
	Test 1

	Week Seven:
	Missing data: implications on validity of results and methods to address the missing value 

	Eighth week:
	Missing data: implications on validity of results and methods to address the missing value

	Ninth week:
	Addressing endogeneity: Instrumental Variables Models

	Tenth Week:
	Addressing endogeneity: Instrumental Variables Models

	Week Eleven:
	Linear Panel Data Models

	Twelfth Week:
	Linear Panel Data Models

	Thirteenth Week:
	Regression analysis for time series data

	Fourteenth Week:
	Random Effects Model and Difference-in-Differences

	Fifteenth week:
	Test 2 and wrap up of entire course


	Academic policies and rules of conduct

	Cheating on examination; Plagiarism; Misrepresentation or falsification of data of an examination; Unauthorized communication during examinations; Knowingly allowing another student to represent your work as his or her own; Forgery, alteration, or knowing misuse of graded examinations, quizzes, grade lists, or official records of documents; Theft or destruction of examinations or papers; Submitting the same work in more than one course; Altering or destroying another student’s work or records, Attempting improperly to influence the award of any credit, grade, or honor; Violation of the rules governing teamwork; Failure to comply with the sanctions imposed under the authority of this code.
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