
ECON 424/524 OREGON STATE UNIVERSITY Spring 2009
Department of Economics

INTRODUCTION TO ECONOMETRICS

Instructor Carol Tremblay

Office Hours TR 9:00-10:30 and by appointment 
Office Address Ballard Extension Hall 319C 
Phone     737-1468
E-Mail     CTremblay@oregonstate.edu
Website     http://oregonstate.edu/~tremblac

Teaching Assistant Fiona Lu

Office Address Ballard Extension Hall 330E
Phone 737-7717
E-Mail luke@onid.orst.edu

Class Hours and Rooms

Mondays: 12:00-1:50    MLM 019
Wednesdays: 12:00-12:50  MLM 019
Wednesdays: 1:00-1:50

Lab section 1, MCC 130 (ECON 424 students)
Lab section 2, MCC 201 (ECON 524 students)

 
Prerequisites ST 351 and ECON 311

Student Learning Outcomes

By the end of the course, students should be able to:

• Explain the fundamental theory underlying regression analysis (that is,
what it is and why we use it).

• Estimate economic relationships by applying regression analysis to data.
• Test economic hypotheses.
• Make predictions about economic phenomena.
• Interpret and analyze regression estimates.



Textbook Hill, Carter, William E. Griffiths, and Guay C. Lim, Principles of 
Econometrics, Third Edition, New York: John Wiley and Sons, Inc., 2008. 

Additional Resources Available

• Studenmund, A.H., Using Econometrics, 4th Edition, Boston: Addison-
Wesley, 2006.  (On reserve)

• Kennedy, Peter, A Guide to Econometrics, 4th Edition Cambridge: MIT
Press, 1998.  (Available electronically through library–call number HB139
.K45 1998eb)

Course Requirements

Requirements for both ECON 424 and ECON 524 include a midterm exam, a
comprehensive final exam, 3 homework assignments, and computer lab
assignments.  ECON 524 students will also submit a project and will have more
advanced or additional questions on homework and exams.  Final grades will be
assigned according to a curve of the total points.  There will be separate curves
for ECON 424 and ECON 524.  There is no extra credit work available for
students enrolled in either 424 or 524.  The course requirements, weights for each
requirement as a component in the total score, and dates of exams and deadlines
for the project and homework assignments are listed below. 

         ECON 424                          ECON 524                                 Date                    

Midterm 30% Midterm 30% W, April 29

Final 35% Final 30% T, June 9, 9:30 am

No project Project 20% W, June 3

Lab work 10% Lab work   Required Ws, except 4/29 (exam)

Homework 25% Homework 20% #1: M, April 20

#2: W, May 13

#3: W, May 27



Exams
Exams will consist of short essay questions requiring verbal answers, graphs,
proofs, and numerical derivations. Computer programming will not be tested, but
you are expected to be able to explain and interpret computer output.  Make-up
exams will not be given for any reason.  If you miss the midterm, the final will
count double.  In compliance with university policy, if you miss the final without
my approval, you will receive a score of zero on the final.

Homework Assignments

Homework assignments will have analytical problems, computer work, and
questions related to the results of the computer work. You will be using the
software package SAS to obtain estimates.  Please submit the SAS log file and
output with each assignment. You may turn in assignments by the due dates
above by 4:30 pm to me in person or in the homework box by the Economics
Office, BALE 303.  Late assignments will be penalized at a rate of 50% per
calendar day late (including weekends). 

Lab Assignments 

Each lab session, you will receive an assignment for that session.  You will 
estimate econometric models using the computer and turn in answers to questions
listed on the assignment sheet about your computer work and estimates.  At the
end of the session, answers will be collected.  No late submissions will be
accepted.  For 424 students, the grade for lab work will be the percentage of
session assignments completed.  Students in 524 are expected to turn in all lab
assignments but will not earn points for lab work.

Econ 524 Project

Students enrolled in ECON 524 are required to read Ch.17 of the textbook in 
addition to the assigned readings on the course outline, and to complete a project
in the format listed in Section 17.2 (except skip the literature review).  Start
looking for a topic and data early. The recommended length of the paper is 5
pages (excluding references, any tables or figures, and SAS log and output files),
double-spaced with 1" margins and 10-12 characters per inch of type. Correct and
appropriate modeling of the problem investigated, estimation, and interpretation
of the results are the criteria for grading. The SAS code used to generate the
reported results should be submitted in an appendix to the paper, and data sources
and references should be properly cited.



Academic Dishonesty

Plagiarism, fabrication, cheating, and facilitating the academic dishonesty of 
others are serious offenses and may be punished by failure on the exam or paper,
failure in the course, and/or expulsion from the university. Collaboration is
allowed on homework problems and computer work, but homework must be
written up independently.  Jointly written homework assignments will  receive
zero points.  Refer to the Schedule of Classes for more information.

Disruptive Behavior

Behaviors that are disruptive to teaching and learning will not be tolerated, 
and will be referred to the Student Conduct Program for disciplinary action. 
Behaviors that create a hostile, offensive or intimidating environment based on
gender, race, ethnicity, color, religion, age, disability, marital status or sexual
orientation will be referred to the Affirmative Action Office.

Disabilities
Accommodations are collaborative efforts between students, faculty and
Disability Access Services (DAS).  Students with accommodations approved
through DAS are responsible for contacting the faculty member in charge of the
course prior to or during the first week of the term to discuss accommodations. 
Students who believe they are eligible for accommodations but who have not yet
obtained approval through DAS should contact DAS immediately at 737-4098.

Majoring or Minoring in Economics

A major or minor in economics is useful in many careers and as preparation for advanced
studies. If you might be interested in majoring or minoring in economics, contact me or check
the Economics Department Undergraduate Program website at
http://oregonstate.edu/dept/econ/undergrad/index.php .



COURSE OUTLINE and READING LIST

Week(s) Topic Reading*

 1 I. Introduction
What is econometrics? Ch. 1

II. Simple Regression  
2-3 A. The simple linear regression model Ch. 2
4 B. Hypothesis testing Ch. 3
5 C. Prediction Ch. 4

MIDTERM EXAM – Wednesday, April 29 in Milam 019

III. Multiple Regression  
6 A. Estimation and basic hypothesis testing Ch. 5
7 B. Further inference, model specification, prediction Ch. 6
8 C. Dummy variables and nonlinear relationships Ch. 7

9-10 IV. Heteroskedasticity and Autocorrelation  Chs. 8 and 9

FINAL EXAM – Tuesday, June 9, 9:30 am in Milam 019

*Econ 524 students will also read Ch. 17.
Note: If you need to review information on statistics, see Appendices A-C.

 


