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�
1. Introduction�
Topic and Purpose of Study�
�
�
Why is the study important?�
�
2. Data Sources�
�
�
�
Data Sources and CANSIM series numbers�
�
�
Units, e.g., ($, rates, units), Seasonally adjusted or not.�
�
�
Periodicity (Monthly, Quarterly, etc.)�
�
�
Any transformations? (Accept appropriate transformations only)�
�
�
Period of study�
�
3. Model Specification�
�
�
�
Rationale for choice of variables �
�
�
Choice of functional form – linear, nonlinear – Reason�
�
�
Correct specification including the error term�
�
�
Definition of variables in the model including the error term�
�
�
Hypothesis: Expected signs of coefficients�
�
4. Estimation Results�
�
�
�
Estimated Model�
�
�
Correct interpretation of summary statistics – R2, adjusted R2, Multiple Correlation coefficient R, Standard error of the estimate �
�
�
Correct interpretation of the estimated coefficients including coefficients on dummies, lagged variables (if any). �
�
�
Link results to expected relationships�
�
5. Hypothesis Tests�
�
�
�
t-Tests: Correct formulation of null and alternative hypotheses�
�
�
Decision rule and conclusion. (Or use p-value approach.�
�
�
Generalization: Which variables are significant and which are not.�
�
�
F-Test: Correct formulation of null and alternative hypotheses�
�
�
Decision rule and conclusion�
�
6. Statistical Analyses�
�
�
�
Multicollinearity: Expl.�
�
�
Potential effects on results�
�
�
Tests for (Appropriate within context) �
�
�
Correct conclusions based on tests�
�
�
Autocorrelation: Expl.�
�
�
Potential effects on results�
�
�
Tests for (Appropriate within context)�
�
�
Correct conclusions based on tests�
�
�
Heteroscedasticity: Expl.�
�
�
Potential effects on results�
�
�
Tests for�
�
�
Correct conclusions based on tests�
�
Conclusion�
Good summary, problems encountered.�
�
�
�
�
Base Mark Maximum�
�
�
�
�
�
Impression�
Innovation/Originality�
�
�
Suggestions to make model better�
�
�
Demonstration of adequate knowledge of statistics�
�
�
Organization of paper�
�
�
Cover – identify self, St. #, TA �
�
�
Not overly exceeding 7-page write-up limit�
�









75 – 79	B+


80 – 84	A-


85 – 90   A


90 +       A+


