ECON 9780: Data Management and Analysis

Summer 2016
Time: 12:00-3:10
Professor: Charles Courtemanche
Office: AYSPS 532
Email: ccourtemanche@gsu.edu
Phone: 404-413-0082
Office hours: By appointment
Dates and Rooms:
Monday Tuesday Wednesday Thursday Friday
11: 720 12: 720 13: off 14: Classroom 15: 720
South 200
18: 720 19: 720 20: 720 21: 720 22: 720
25: off 26: 720 27: 720 28: 720 29: off

Objectives: This three-credit course will help students learn how to use and analyze large data
sets in economics and introduces students to Stata programming language. The course is
intended to serve as a building block in applied economic analysis. Specifically, students will
learn how to read, write and combine data; how to extract and manage data from large data
sources; how to manipulate and prepare data for research purposes; how to describe, tabulate and
display various data types; how to conduct basic analysis and work with descriptive and
regression output; and how to address common data problems, such as missing data.

Prerequisites: ECON 9720

Textbooks: Cameron, A.C. and P.K. Trivedi (2009), Microeconometrics Using Stata (Revised
Edition), Stata Press. Other supplemental references, including papers and data and software
documentations, will also be assigned.

Grading: A grade of satisfactory (S) or unsatisfactory (U) will be assigned based on class/lab
attendance and participation and daily assignments.

Learning Outcomes: Students will learn
e the structure and sources of economic data;
e the basics of Stata programming language;
how to read and write data using a variety of formats;
how to extract, clean and manipulate data for economic analysis;
how to handle the challenges of dealing with large data sets and complex data structures;
different ways data can be organized;
how to detect and manage missing data, and
how to describe data, conduct basic analysis and present results.

Course Format: Classes will consist of roughly 2/3 lecture and 1/3 lab. The lectures will cover
the day’s topics, with some examples and demonstrations. After the lecture portion of each
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class, I will distribute a coding assignment, due at the start of the next day’s class. During the
lab portion of the class, you will have an opportunity to get started on the assignment and ask me
questions. The coding assignments will be all based around a central theme — the investigation
of the relationship between maternal time preference and childhood obesity using the National
Longitudinal Survey of Youth (NLSY) and NLSY Child Supplement.

Outline (CT denotes associated Cameron and Trivedi reading)

1. Data Basics
1.1 General Principles
1.2 Data Structures
1.3 Methods of Obtaining Data
1.4 Common Economics Data Sources

2. Introduction to National Longitudinal Surveys
2.1 Overview
2.2 Identify Variables
2.3 Extract Variables

3. Stata Basics
3.1 Documentation (CT 1.2)
3.2 Syntax (CT 1.3)
3.3 Do and Log Files (CT 1.4)
3.4 Inputting Data (CT 2.3)
3.5 Viewing Data (CT 2.4.3)
3.6 Saving Data (CT 2.4.8)
3.7 Macros (CT 1.7)
3.8 Loops (CT 1.8)

4. Cleaning and Manipulating Data
4.1 Naming and Labeling Variables (CT 2.4.2)
4.2 Creating and Changing Variables (CT 2.4.7)
4.3 Missing Data (CT 2.4.5 and 2.4.6)
4.4 Dropping Data (CT 2.4.9)
4.5 Outliers
4.6 Sorting (CT 2.5.1)

5. Reorganizing and Aggregating Data
5.1 Appending (CT 2.5.5)
5.2 Merging (CT 2.5.4)
5.3 Reshaping (CT 2.5.3)
5.4 Collapsing (CT 14.9.2)

6. Analyzing Data
6.1 Summary Statistics (CT 3.2)
6.2 Graphs (CT 2.6)



Tentative Schedule (subject to change)

6.3 Linear Regressions (CT 3.4 through 3.7)

6.4 Nonlinear Regressions
6.4.1

Binary Outcomes (CT 14)

6.4.2 Multinomial Outcomes (CT 15)
6.4.3 Censored Outcomes (CT 16)
6.4.4 Count Outcomes (CT 17)

6.5 Instrumental Variable Regressions (CT 6)

6.6 Panel Regressions (CT 8)

Assignment Due Reading Lecture Topics
July 11 -- -- 1. Data Basics
July 12 -- -- 2. Intro to NLS
July 14 -- 1.2-1.4,2.3-24.8,1.7-1.8 3. Stata Basics
July 15 #1 1.2-14,2.3-24.8,1.7-1.8 3. Stata Basics
July 18 #2 24.2,245-24.7,24.9, 4. Cleaning and
2.5.1 Manipulating Data
July 19 #3 2.5.3-2.5.5,14.9.2 5. Reorganizing and
Aggregating Data
July 20 #4 3.2 6.1 Summary Statistics
July 21 #5 2.6 6.2 Graphs
July 22 #6 3.4-3.7 6.3 Linear Regressions
July 26 #7 14-17 6.4 Nonlinear Regressions
July 27 #8 6 6.5 Instrumental Variable
Regressions
July 28 #9 8 6.6 Panel Regressions
July 29 #10 (no class; turn in via
email)




