Introduction to Econometrics
Economics 0160
Professor: Dr. Shirley Cassing



Phone:  412-648-1729
Office:  4915 WWPH





Email:  cassing@pitt.edu
Office Hours:  M, 2-3 W 10-11 and by appointment
Brief Course Description:  The intent of this course is to develop an understanding of basic econometrics and to learn how to do econometrics.  To accomplish this goal we will consider many real-world questions and use econometrics to provide answers.  An important part of the course is to develop application and writing skills, not just learn how to run a regression and interpret the results.

Students are expected to have completed introductory microeconomics (Econ 0100), introductory macroeconomics (Econ 0110), or introductory economics (Econ 0800), and basic applied statistics (Stat 0200) or their equivalents.  

Text:
Statistics and Econometrics, by Orly Ashenfelter, Phillip Levine, and David Zimmerman, John Wiley and Sons, Inc., 2003.
Grading Policy:  Grades will be based on writing assignments/problem sets (40%), quizzes (30%), a final research paper (20%), and two in-class presentations (10%). The final paper will be due on the last day of class (April 21).
Course Outline and Reading List:

Week
Dates


Topic & Assignments







Reading 
 1

Jan 5


Introduction to Econometrics






Ch 1






 2

Jan 10-12

Introduction to Simple Linear Regression (SLR)


Ch 9
 3

Jan 17-19

Simple Regression and Statistical Inference



Ch 10
 4

Jan 24-26

More Statistical Inference in SLR, Dummy Variables

Ch 10 (cont’d), pp 170-172, 177-178
 5

Jan 31-Feb 2

Multiple Regression







Ch 11
 6

Feb 7-9
 

Explaining the Variation in Y






pp 173-176, 178-183
 7

Feb 14-16

Specification Error and Nonlinearities




Ch 13 
 8

Feb 21-23

Multicollinearity and Measurement Error



Ch 13 (cont’d)  
 9

Feb 28-March 2
Review and Preliminary Presentations




 
10

March 5-12

Spring Break


11

March 14-16

Qualitative Choice Models






Ch 16

12

March 22-24

Times Series Models







Ch 17, pp 212-217
13

March 29-31

Panel Data Models








Ch 18
14

April 5-7


Pooling Time Series/Cross Section





Ch 18






Ch 17
15

April 12-14

Wrap up and Review
16

April 19-21

Student Presentations











