M.Sc. Econometrics – Module I

Workshop Schedule

There will be a two hour workshop held in each week of term to instruct students in the use of Stata V.11 and to assist students in the preparation of their term project.  The class will be divided into two groups with each group meeting for a two hour session once a week. An outline schedule for the workshops is detailed below.
	Week 1:

Wednesday September 30th
11:00 to 13:00
(No afternoon workshop)
	Introduction:

Course Outline, Project requirements, How to write a research paper, Computing in Economics, Data Sources.
Class organization, Division into groups. Exercises.
Introduction to Matlab. Matlab Desktop, Matrix manipulation

	Week 2:

Wednesday October 7th 
	First hour: Matlab Editor. Programming 
Second hour: Matlab Exercise

	Week 3:

Wednesday October 14nd 
	First hour: Matlab
Second hour: Matlab Exercise

	Week 4:

Wednesday October 21th
	First hour:  

Introduction to Stata: The stata work desktop, Data management and analysis.
Second hour:  Section 1 of Practical Exercise 1 

	Week 5:

Wednesday October 28th
	First hour:  OLS estimation, interpretation and post estimation testing with Stata

Second hour: Sections 2 and 3 of Practical Exercise 1

	Week 6:

Wednesday November 4th
	First hour:  IV estimation interpretation and post estimation testing with Stata

Second hour: Sections 4 of Practical Exercise 1

	Week 7:

Wednesday November 11th
	Reading Week
Project Proposal to be submitted

	Week 8:

Wednesday November 18th
	First hour: Probit/Logit, estimation interpretation and testing.
Second hour: Task 5-8 of Practice Exercise 2

	Week 9:

Wednesday November 25th
	First hour: Multi response models, estimation etc.
Second hour: Exercise

	Week 10:

Wednesday December 2nd
	First hour: Systems of Equations. SUR
Second hour: Exercise on SUR Estimation

	Week 11:

Wednesday December 9
	No class


1. The division of the workshop into a first and second hour is approximate and depends on the work to be completed each week.

2. For the purpose of this workshop the class is divided into two groups and there will be separate workshops for each group.  If extra access to a PC and Stata is required an area of the computer lab will be set aside during each workshop to allow the non-workshop group extra access to the system.
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