Texas A&M University-Corpus Christi

College of Business

Course Syllabus – Spring 2010
	Course Number:
	ECON 4310  



	Course Name:
	Introduction to Econometrics

Class Time: TR 5:30--6:45 p.m.   Classroom: BH-206


	Instructor:
	Jim Lee



	Office:
	Driftwood 202E



	Phone:
	(361) 825-5831



	Office Hours:
	TR 12:30-3:30 PM

Or by appointment


	Internet:
	Class Website         faculty.tamucc.edu/jlee/4310

Textbook Website  www.awlonline.com/studenmund

E-mail                     jim.lee@tamucc.edu




Required Materials:
Studenmund, Using Econometrics:  A Practical Guide, 5th Edition (EViews version)


EViews 3.1 Student Edition software to accompany the textbook OR SPSS (see below)


Optional Materials:
None

Pre-requisites:
ECON2301, ECON2302, ORMS3310 (or MATH 1342 or equivalent) and junior standing or above.

Course Description:

A study of the analysis of quantitative data, with special emphasis on the application of statistical methods to economic problems.  The course covers the theory and practice of ordinary least squares regression, application to economics and finance, and selected special topics.  Students are expected to use statistical software packages as part of this course. 
Relationship to Other Coursework:  
This is a course that prepares students with quantitative and research skills for other courses in economics, finance and other related programs.  

Instructional Methodology:


The class will be interactive.  A variety of learning methodologies will be used, such as: class discussions, homework exercises, class presentations, and a major research project.

Performance Evaluation and Grading:

Student performance will be evaluated on the basis of class participation, a series of assignments, one student presentation of research work and an end-of-semester research paper.  The student’s performance, not the instructor, determines the course grade.  

The course grade will be determined by weighted scores.  The following is the weight distribution of coursework for determining the overall course average:

	Coursework

	Weight

	Homework Assignments/Attendance
	20%

	Exams (two)
	40%

	Student Presentation of Project Proposal
	10%

	Research Paper
	30%

	TOTAL:
	100%


The total weighted percentage points (rounded down to the nearest integer) will determine the overall course grade as follows:

	Total Weighted % Points 

	Course Grade

	90 or above
	A

	80 - 89
	B

	70 - 79
	C

	60 - 69
	D

	Below 60
	F


Oral and Written Communication Content:

Student projects and presentations as well as assignments will provide opportunities for evaluating students’ performance in oral and written communications.  This course emphasizes accuracy and relevance in writing technical research papers.

Technology Applications:
This course emphasizes the development of statistical and quantitative skills.  In particular, students are required to use a computer software program E-views to conduct statistical analysis.  Reports and presentations will be also computer generated.  Students are also expected to use the Internet extensively for information and data gathering.  Students may use computers in class for note taking and presentations.

Ethical Perspectives:

Discussions related to ethical issues in data collection and reports will be provided.

Global Perspectives:

Throughout the course, there will be analyses and comparisons of economic and business decision-making processes in the U.S. and those in other countries.

Demographic Diversity Perspectives:


There is ample opportunity to compare and discuss demographic diversity in the course, particularly within the context of statistical and sampling analyses for different races, genders, education and income levels.

Political, Social, Legal, Regulatory, and Environmental Perspectives:

The U.S. and other countries’ decision-making processes will be examined throughout the course.  How our statistical and sampling practices affect political, legal, government policy and economic outcomes are continuing topics for discussion throughout the course.

Attendance Policy:

The class is interactive.  Regular student attendance is expected.  Full or partial class absence results in point deductions in student evaluation under the category of “class attendance.”  Class attendance is a necessary but not sufficient condition for active class participation.  Students absent from classes are responsible for making arrangements to submit assignments due, material discussed, and announcements made in class.  Assignments and other course requirements missed due to absences cannot be made up except for illness, in which case a doctor’s documentation is required to accompany the assignment. 

Academic Honesty:

University students are expected to conduct themselves in accordance with the highest standards of academic honesty.  Academic misconduct includes all forms of cheating, such as illicit possession of examinations or examination materials, forgery, or plagiarism, which is the presentation of the work of another as one’s own.  Students caught engaging in such activities should expect course dismissal.  Turnitin may be used to detect plagiarism in student assignments.
Equal Opportunity Policy:  

For reasonable and appropriate academic accomodations that promote equal access to education for all students, students with disabilities, as defined in the Rehabitation Act or ADA, must contact the Office for Students with Disabilties (OSD) with physican documentation of pertinent conditions and/or inform the instructor during the first week of classes.  In an event that accomodations are required after the semester begins, students seeking accomodations are required to supply the instructor with the nature and proof of disability through the OSD. 
COURSE TOPICAL OUTLINE:

	Topic
	Studenmund

Text Chapter*

	
	

	PART I    THE BASIC REGRESSION MODEL
	

	An Overview of Regression Analysis   ………………............................…
	1



	Ordinary Least Squares   …………………………......................................
	2



	Learning to Use Regression Analysis  …………………………………….
	3



	The Classical Model  ……………………………......…...….................….
	4



	Hypothesis Testing  …………………………….........................................
	5



	PART II    VIOLATIONS OF THE CLASSICAL ASSUMPTIONS


	

	Specification:  Choosing the Independent Variables   .............................…
	6



	Specification:  Choosing a Functional Form  ……………………………..
	7



	Multicollinearity   …………..................................................................….
	8



	Serial Correlation  ………………………............................................……
	9



	Heteroskedasticity  ………………………...........……….....…………….
	10



	A Regression User’s Handbook  …………………………......................…


	11



	PART III    EXTENSIONS


	

	Time Series Models  .......................................................………………….
	12



	Forecasting  .....................………………………………………………….
	15




*  Typically, each chapter involves one take-home assignment.

SPSS software for TAMU system students at $35.  Use the following link for the form (you must provide SSN not UIN):
http://cis.tamu.edu/customer-sales/sell/studentspss.php
ECON 4310

Econometrics

Spring 2010
Homework Sets

You are allowed to discuss with other students.  Since the homework is a major learning element of this course, follow the rule of plagiarism to ensure that your homework submission reflects your own work.  

Studenmund Textbook, 5th Edition
	Chapter
	Page
	Question No.
	Parts

	
	
	
	

	Ch.1
	p.26
	#5
	a & c only

	Ch.2
	p.64
	#11
	a - d

	Ch.3
	None

	Ch.4
	p.110
	#9
	a - d

	Ch.5
	None

	Ch.6
	p.194-195
	#15
	a - d

	Ch.7
	p.240
	#13
	a – d

	Ch.8
	p.275
	#5
	a – c 

	Ch.9
	p.341
	#11
	a – d

	Ch.10
	p.385
	#11
	a – d 

	
	
	
	


Due Date: The assignment of each chapter is due normally at the beginning of the class for the next chapter (i.e., the chapter 1 assignment is due during the class that begins to cover chapter 2).

ECON 4310
Term Project Guidelines
The logical sequence in this project is (Studenmund, p. 64):

1. Review the literature and develop the theoretical model.

2. Specify the model:  Select the independent variables and the functional form.

3. Hypothesize the expected signs of the coefficients.

4. Collect the data.

5. Estimate and evaluate the equation.

6. Document the results.

DEADLINES

Topic selection: March 14 (Sunday), Midnight

· Submit the topic and your name via email to jim.lee@tamucc.edu

Proposal Presentation: Starting April 1
The oral proposal presentation should include the following:

· Steps 1 to 3 above

· Document at least 3 references

· 10-minute long 

· Transparencies/PowerPoint as aid (optional)
Term paper due: May 9 (Sunday), Midnight
Format: Double-spaced contents; cover page includes an abstract of 100 words or less.
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