Economics 7828 - Econometrics

Spring 2016
Robert McNown Office Hours: M 3-5
Office: Economics 109 R 12:30-1:30
Telephone: 303-492-8295 Email: mcnownr@colorado.edu

Economics 7828 is a course in intermediate econometrics for PhD students.
Building upon the statistical foundations presented in 7818, this course covers both
theoretical and applied aspects of econometrics. Economics 7818 is the prerequisite for









V. Time Series Econometrics: stationarity, unit roots; cointegration and vector
autoregressions [Chapter 8, pages 278-304 (or 269-293 in 3



http://www.colorado.edu/studentaffairs/judicialaffairs/code.html#student_code

(4) The University of Colorado Boulder (CU-Boulder) is committed to maintaining a positive
learning, working, and living environment. CU-Boulder will not tolerate acts of discrimination or
harassment based upon Protected Classes or related retaliation against or by any employee or
student. For purposes of this CU-Boulder policy, "Protected Classes" refers to race, color,
national origin, sex, pregnancy, age, disability, creed, religion, sexual orientation, gender
identity, gender expression, veteran status, political affiliation or political philosophy. Individuals
who believe they have been discriminated against should contact the Office of Discrimination
and Harassment (ODH) at 303-492-2127 or the Office of Student Conduct (OSC) at 303-492-
5550. Information about the ODH, the above referenced policies, and the campus resources
available to assist individuals regarding discrimination or harassment can be obtained at
http://hr.colorado.edu/dh/

(5) All students of the University of Colorado at Boulder are responsible for knowing and
adhering to the academic integrity policy of this institution. Violations of this policy may include:
cheating, plagiarism, aid of academic dishonesty, fabrication, lying, bribery, and threatening
behavior. All incidents of academic misconduct shall be reported to the Honor Code Council
(honor@colorado.edu; 303-735-



