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Contact Information 

Instructor:   Dr. Chris Swann 
Office:   Bryan 447 
Email:   caswann2 at uncg dot edu 
Office hours:  TH 2:00-3:00, open door, and by appointment 

Lectures:  Tuesday, Thursday, 12:30 – 1:45 
Location:  Bryan 111 

Graduate Assistant: TBD 
Office:    
Email:    
Office hours:  

 

Course Description 

The purpose of this course is to provide you with a theoretical and empirical foundation 
in econometrics. Econometrics is concerned with the application of statistical techniques 
to the analysis and interpretation of economic phenomena. In particular, econometric 
models are used to quantify the relationships between two or more variables of interest. 
These techniques are best learned (and retained) by not only reading about them but 
also by applying them to real-world data. Accordingly, we will take a very “hands-on” 
approach to the study of econometrics.  

In the lectures, we will discuss econometric theory and practice and work through 
relevant exercises. Some of the lecture time will be devoted to introducing and 
demonstrating the statistical software package SAS. We will use SAS to estimate 
econometric models, test statistical hypotheses and make predictions. Having a basic 
understanding of SAS is an important skill that has a very high return in today’s 
marketplace (resume booster!). Moreover, for those of you considering UNCG’s M.A. 
program in Applied Economics, a program that makes heavy use of empirical analysis, 
this course will help you determine if the M.A. program is right for you. 

 

Course Objectives 

1. Understand regression analysis, including the interpretation of regression 
models, model specification, ordinary least squares estimation, and the 
assumptions of the classical model; 

2. Use SAS software to apply regression analysis to actual data and make 
predictions; 

3. Use regression results to construct confidence intervals and test statistical 
hypotheses; 



4. Understand violations of the classical model assumptions, including 
multicollinearity, serial correlation and heteroscedasticity, and methods for 
dealing with them; 

5. Understand and interpret a number of alternative regression specifications, 
including models with non-linear dependent and independent variables. 

 

Course Text 

The textbook we will use in this course is Essentials of Econometrics, 4th edition by 
Damodar Gujarati and Dawn Porter. You are welcome to use an earlier edition; 
however, I will use the 4th edition when referring to pages, sections and exercises in the 
book. If you use an older edition, it is your responsibility to “convert” to the 
corresponding sections and exercises in your edition. I may assign additional readings, 
not taken from the textbook. If this occurs, I will make them available on Canvas. 

 

Software 

In this course we will analyze data and apply regression techniques using SAS 
statistical software. There are several ways to access and use SAS. 

1. Use SAS in any of the computer labs on campus. 
2. Remote access (on and off campus) via MyCloud. Log on using your UNCG 

username and password. 
3. Install a local copy of SAS on your computer or laptop, either via FTP download 

or by using a USB drive the installation files. ITS can assist with the installation, if 
necessary. For more information, see https://its.uncg.edu/software/available/sas/. 

A number of resources will be available to help with SAS, and these will be introduced 
throughout the course when necessary. Some will be available from Canvas. 

Student Responsibilities 

Over the course of the semester, I expect you to: 

 Attend class regularly. This is not the type of class where you can skip lectures, 
expecting to “cram” the week before an exam. I expect regular attendance. The 
material is difficult and cumulative, so missing even one class could be detrimental.  

 Arrive on time. I am aware that traffic can be congested and that parking on 
campus can be difficult. However, these are not valid excuses for being late. 

 Come to class prepared. Reading the relevant sections of the textbook before 
class is extremely helpful and will allow you to make optimal use of the lectures.  

 Spend a minimum of 3 to 4 hours each week reading, reviewing and completing 
homework assignments, in addition to attending the lectures. If this is not feasible 
for you given your other time commitments, then this is probably not the class for 
you. 

 Refrain from using cell phones and talking to your neighbors during class. It 
distracts the students around you, and it distracts me. I reserve the right to ask you 
to leave the room for disruptive or disrespectful behavior.  



 Approach me with any questions or concerns you have about the class. Ask 
questions during the lectures when needed. If you are struggling with any part of 
the material, it is extremely likely that you are not alone. The sooner I know this, 
the better your chances for success in the course.  

 

Grades 

Your course grade will be determined based on your performance on the following 
elements. 

 Problem sets  15% 
 Lab assignments 15% 
 Quizzes  20% 
 Midterm exam 20% 
 Final exam  30% 

Once your course grade has been determined, it will be final. The final grades will be 
curved. There will be no extra-credit assignments available at the end of the semester.  

 

Problem Sets 

There will be 4 problem sets throughout the semester. Each will receive a grade of 0 (= 
no work or insufficient work), 1 (= substantial work but many incorrect answers), or 2 (= 
complete work with (mostly) correct answers). The problem sets will be posted on 
Canvas. You can work on them in groups, but you have to write up your own 
solutions. Identical write-ups will all receive a score of zero. Problem sets are due at 
the beginning of class on the specified due date. Late problem sets will not be 
accepted under any circumstance. If you anticipate missing class on the day a 
problem set is due, you must make prior arrangements with me to turn your work in 
early. 

I will post an answer key on Canvas after your work has been turned in. Please review 
this key and come to the next class prepared to ask any questions you may have. 
Working through the homework problems thoroughly and completely is the best way to 
learn this material.  

 

Lab Assignments 

There will be 4 SAS assignments throughout the semester. As with the problem sets, 
SAS assignments (and answer keys) will be posted on Canvas and will receive a grade 
of 0, 1, or 2. As with the problem sets, late SAS assignments will not be accepted under 
any circumstance. You are allowed and encouraged you to work in groups on these 
assignments. However, all submitted work must be your own. Identical write-ups will 
all receive a score of zero.   



Quizzes 

There will be 4 quizzes throughout the semester. Quizzes will cover the material since 
the previous quiz and will take about 20 minutes. Under no circumstances will make-up 
quizzes be given. If you anticipate missing class on a designated quiz date, please 
notify me as soon as possible. 

 

Exams 

There will be one in-class midterm on October 4th and a cumulative final exam on 
December 6th from 12:00pm to 3:00pm. There will be no make-up exams. Absence 
from an exam will only be excused in extreme circumstances. You MUST contact me 
prior to the exam. If I determine that you have a valid excuse (e.g. a doctor’s note or 
documented medical issue), your final exam will be reweighted with the weight of the 
midterm. If I do not receive prior notification, then not taking the exam will result in a 
score of zero. 

 

Academic Integrity Policy 

Students are expected to know and abide by the Academic Integrity Policy in all matters 
pertaining to this course. Violations of this code will be pursued in accordance with the 
code. The link to UNCG’s academic integrity policy can be downloaded from 
https://osrr.uncg.edu/academic-integrity/ 

  



TENTATIVE Course Outline 

The following schedule is subject to change, so check Canvas from time to time for 
updates. However, the exam and quiz dates are fixed and will not change.  

Week Topics  Readings 

Aug 14  Course Introduction 
 Statistical Inference on One Population Mean 

Chapter 1 
Appendix D 

Aug 16  Statistical Inference on One Population Mean Appendix D 

Aug 21  Statistical Inference on Difference in Two Population 
Means 

TBD 

Aug 23  Bivariate Regression Model 2.1-2.7 

Aug 28  Problem Set 1 Due 
 SAS Lab (Introduction to SAS) 

 

Aug 30  Bivariate Regression Model 2.8-3.1 

Sep 4  Lab Assignment 1 Due 
 Bivariate Regression Model 

3.2-3.5 

Sep 6  Bivariate Regression Model 3.6-3.11 

Sep 11  Quiz 1 
 Multiple Regression Model 

4.1-4.5 

Sep 13  Multiple Regression Model 4.6-4.13 

Sep 18  Problem Set 2 Due 
 Functional Form 

5.1-5.4 

Sep 20  Functional Form 5.5-5.9 

Sep 25  Quiz 2 
 Dummy Variable Regression Models 

 

6.1-6.8 

Sep 27  Model Selection 7.1-7.8 

Oct 2  SAS Lab (Estimating Regression Models) 
 Review 

 

Oct 4  Midterm  

Oct 9  Fall Break  

Oct 11  Lab assignment 2 due 
 Multicollinearity 

8.1-8.8 

Oct 16  Heteroskedasticity 9.1-9.3 

Oct 18  Problem Set 3 Due 
 SAS Lab (Functional Form, Multicollinearity, and 

Heteroskedasticity) 

 

Oct 23  Heteroskedasticity 9.4-9.6 



Oct 25  Lab Assignment 3 Due 
 Autocorrelation 

10.1-10.6 

Oct 30  Advanced Time Series Topics 12.1-12.5 

Nov 1  Quiz 3 
 Simultaneous Equations 

11.1-11.4 

Nov 6  Simultaneous Equations 11.5-11.9 

Nov 8  Problem Set 4 Due 
 SAS Lab (Autocorrelation and Simultaneous 

Equations) 

 

Nov 13  Endogeneity TBD 

Nov 15  Lab Assignment 4 Due 
 Logit Model 

12.6 

Nov 20  Advanced Cross Section Topics TBD 

Nov 27  Quiz 4 
 Course Summary 

 

Dec 6  Final Exam 12:00 to 3:00 PM  

    

 


