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Applied Econometrics provides an overview of econometric techniques commonly used in applied 
research in microeconomics. Methods and topics covered in this course will help students develop a 
deeper understanding of econometrics as well as learn to use STATA, a statistical software package 
commonly used in economics. Learning to use STATA will take a significant amount of time and effort 
but will be extremely valuable as it is much more powerful than what you can do in Excel, EViews, etc. 
Students will apply the econometric models using data from the US Census Bureau and the Bureau of 
Labor Statistics. In addition, students will be able to apply these skills to a research topic of their 
choosing. Typically, each week we will discuss the theory for the current topic and then spend some 
time working with data to apply the theory in STATA.  
 
This class requires previous completion of Econ 3070, Intermediate Micro, and Econ 3818, Intro to 
Statistics, or the equivalent. 
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There is no required text but you may find the following resources helpful:



 
Final grades will be determined by your cumulative performance at the end of the semester, and this 
may or may not correspond to the typical ten-point grading scale (A's are 90-10, B's are 80-89, etc.) 
 
Class Participation (5% total): Each day will be worth up to 5 points for attending and participating in 
class. Students who are late or leave early will receive only partial points for the day. Students not in 
attendance or not answering any questions receive a 0 for the day. We will be using a free website 
called Socrative to facilitate in class practice questions. Socrative is available for your phone or tablet in 
the App Store and Google Play Store, or as a website on your laptop 
(https://b.socrative.com/login/student/). The lowest three scores will be dropped. 
 
Stata Practice Assignments (5% total): One assignment is due the week before each exam. These will be 
completed on Canvas. Each has a 10% grade penalty each day if submitted late, and they will not be 
accepted once the assignment closes and the answers are posted. While you may work with a classmate 
on your homework, you each must submit your own assignment. In addition, your exams will be 
completed individually. Therefore, it is in your best interest to ensure you fully understand the material. 
 
Midterm Exams (20% each): Midterm exams will be held on September 27 and November 1. The exams 
will be similar to the Stata assignments and our in-class work in that you will be given some data to 
analyze with accompanying questions and a few theory based questions. Exams will be taken on Canvas. 
Exams may not be taken early/late and no make ups are given. If you must miss a midterm 
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Classroom Behavior 
 Both students and faculty are responsible for maintaining an appropriate learning environment in all 
instructional settings, whether in person, remote or online. Those who fail to adhere to such behavioral 
standards may be subject to discipline. Professional courtesy and sensitivity are especially important 
with respect to individuals and topics dealing with race, color, national origin, sex, pregnancy, age, 
disability, creed, religion, sexual orientation, gender identity, gender expression, veteran status, political 
affiliation or political philosophy.  For more information, see the policies on classroom behavior and 
the Student Conduct & Conflict Resolution policies. 
 
Requirements for COVID-19 
As a matter of public health and safety, all members of the CU Boulder community and all visitors to 
campus must follow university, department and building requirements and all public health orders in 
place to reduce the risk of spreading infectious disease. CU Boulder currently requires COVID-19 
vaccination and boosters for all faculty, staff and students. Students, faculty and staff must upload proof 
of vaccination and boosters or file for an exemption based on medical, ethical or moral grounds through 
the 



names and pronouns are listed on instructors' class rosters. In the absence of such updates, the name 
that appears on the class roster is the student's legal name. 
 
Honor Code 
All students enrolled in a University of Colorado Boulder course are responsible for knowing and 
adhering to the Honor Code academic integrity policy. Violations of the Honor Code may include, but are 
not limited to: plagiarism, cheating, fabrication, lying, bribery, threat, unauthorized access to academic 
materials, clicker fraud, submitting the same or similar work in more than one course without 
permission from all course instructors involved, and aiding academic dishonesty. All incidents of 
academic misconduct will be reported to the Honor Code (



Tentative Class Schedule 
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Week 1 

August 21-27 
Course Information 
Stats Review None 

Week 2 
Aug 28 – Sept 3 

Introduction to Stata 
Creating Variables None 

Week 3 
September 4-10 

Creating Variables 
Data Exploration None 

Week 4 
September 11-17 

Bivariate Regression 
Distribution of Beta-hat None 

Week 5 
September 18-24 

Hypothesis Testing 
Goodness of Fit Stata Practice #1 on 9/23 

Week 6 
Sept 25 – Oct 1 

Tuesday, Sept 27: Exam 1 
Thursday, Sept 29: Multivariate 
Regression & Data Project 

None 

Week 7 
October 2-8 

Non-linear Models Research Question on 10/7 

Week 8 
October 9-15 

Categorical Variables in Regressions None 

Week 9 
October 16-22 

Limited Dependent Variables Project Proposal on 10/21 

Week 10 
October 23-29 

Omitted Variable Bias 
ACS/CPS download tutorial Stata Practice #2 on 10/28 

Week 11 
Oct 30 – Nov 5 

Tuesday, Nov 1: Exam 2 
Thursday, Nov 3: Project Data Set Project Data Set on 11/4 

Week 12 
November 6-12 

Multicollinearity 
Heteroskedasticity None 

Week 13 
November 13-19 

Individual Project Meetings Preliminary Project Analysis on 
11/14 

Week 14 
November 20-26 

No Class: Fall Break None 

Week 15 
Nov 27 – Dec 3 

Time Series Data 
Serial Correlation None 

Week 16 
December 4-10 

Panel Data 
Saturday, Dec 10: Final Exam 

Stata Practice #3 on 12/8 
 


