
Eco 705 Econometric Methods
Fall 2020 

Instructor: Prof. Marie Hull 
(pronouns: she/her/hers)
mchull2@uncg.edu

Office hours: Thursdays, 11am-12pm, and by appointment (see Zoom link in Canvas)

Lecture: TR 9:30-10:45am
Online via Zoom (see link in Canvas)

Course description 

This course, oriented towards applied practitioners, provides an introduction to many of the tools 
commonly used in econometric analysis. The main focus is on research design, implementation, 
and microeconomic applications, rather than theoretical proofs. The goal of the course is for 
students to become familiar with a set of useful statistical techniques and learn how to use them 
to identify correlations and causal relationships using statistical software.
Prerequisites: Eco 625 and Eco 631 or permission of the Director of Graduate Studies

Course materials 

Introductory Econometrics: A Modern Approach (7th ed.) by Jeffrey Wooldridge
ISBN 978-1337558860
[Note: The text of the 5th or 6th edition should suffice for this class, but homework will be 
assigned from the 7th edition. I will try to note the changes made for the 7th edition when 
relevant, but you are ultimately responsible for the content in the assigned chapters.]

Recommended: The Little SAS Book: A Primer (5th ed.) by Lora D. Delwiche and Susan J. 
Slaughter
ISBN 978-1612904009
An e-book version of the text can be found by searching for the title in UNCG’s library catalog.

Course objectives 

By the end of the semester, students should have the econometric background necessary to 
conduct competent applied econometric analysis and interpret statistical results using data sets 
in microeconomics or related fields. Students will learn about the following topics and the 
implementation of the corresponding statistical models:
• Simple and multiple linear regression models, as well as their nonlinear extensions
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• Dummy independent variables, as well as the linear probability model
• Common issues in econometric analysis, such as omitted variables and choice of specification
• Heteroskedasticity and other issues with regression standard errors
• Instrumental variables estimation and simultaneous equations models
• Simple panel data methods for policy analysis

Evaluation 

Midterm 1 Thursday, September 17 20%
Midterm 2 Thursday, October 22 20%
Final exam Thursday, December 3, 8-11am 40%
Homework Every 1-2 weeks 20%

Exams: All exams are cumulative in the sense that econometrics builds on itself; however, each 
exam will focus on the material covered since the previous exam.

Homework: Homework assignments are your opportunity to apply concepts you encounter in 
class and assigned readings. Students should check Canvas for up-to-date information on 
homework due dates and times. It is your responsibility to complete and upload your homework 
to Canvas before the posted due date and time. If you encounter a technical issue and are 
emailing me your homework, also include a screenshot of the error message in Canvas.

Grading: Points for homework are awarded based on completion and accuracy. You may work 
on the homework with other students, but you must write up your own solutions in your own 
words. Any work that is a verbatim copy or a close copy of another student’s writing (or the 
solutions manual, if you have somehow obtained it) will receive a zero.

Computer exercises: For homework questions requiring statistical software, you must turn in 
documentation of your code. You must still integrate the output into your write-up.

Academic Integrity 

Students are expected to know and abide by UNCG’s Academic Integrity Policy in all matters 
pertaining to this course. Violations will be pursued in accordance with the policy. For more 
information, see osrr.uncg.edu/academic-integrity/.

Accommodations 

Students requesting accommodations based on a disability must be registered with the Office of 
Accessibility Resources and Services (OARS) in 215 Elliott University Center, 336-334-5440, 
oars.uncg.edu. 
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Faculty and Student Guidelines 

Please review the faculty and student guidelines at: https://bryan.uncg.edu/wp-content/uploads/
2017/08/Faculty-and-Student-Guidelines-2018-2019.pdf

Course Outline
Week Tuesday Thursday

August 17 Course introduction, syllabus Introduction to Econometrics
• Wooldridge, Ch. 1

August 24 Simple Linear Regression 
• Wooldridge, 2.1-2.3

Review
• Appendix A.1-A.2

Simple Linear Regression 
• Wooldridge, 2.4-2.6

Review
• Appendix A.4b-c

August 31 Regression Analysis: Estimation
• Wooldridge, 3.1-3.3

Review
• Appendix A.5; B.3a-b; B.4c,e-f; C.1;     

C.2a-b; C.7

Regression Analysis: Estimation
• Wooldridge, 3.4-3.6

Review
• Appendix B.3d-f, B.4g; C.2c-d

September 7 Regression Analysis: Inference
• Wooldridge, 4.1-4.4

Review
• Appendix B.3g; B.4a-b,d; B.5a-c,e;       

C.5a-c; C.6a-b,d-f

Regression Analysis: Inference
• Wooldridge, 4.5-4.6

Review
• Appendix B.5d,f

September 14 Catch-up, exam review Midterm 1 exam

September 21 Regression Analysis: Asymptotics
• Wooldridge, Ch. 5

Review
• Appendix C.3, C.5d, C.6c

Regression Analysis: Further Issues
• Wooldridge, 6.2-6.3

Review
• Appendix A.4a

September 28 Dummy Variables
• Wooldridge, 7.1-7.4

Dummy Variables
• Wooldridge, 7.5-7.7 (skip/skim 7.6a)

October 5 Heteroskedasticity
• Wooldridge, 8.1-8.2

Review
• Appendix A.3

Heteroskedasticity
• Wooldridge, 8.3-8.4a

October 12 Data Issues
• Wooldridge, 9.2 (skip 9.2c), 9.4

Data Issues
• Wooldridge, 9.5

October 19 Catch-up, exam review Midterm 2 exam
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Note: This schedule is subject to change.

October 26 Instrumental Variables Estimation
• Wooldridge, 15.1-15.2

Instrumental Variables Estimation
• Wooldridge, 15.3

November 2 Instrumental Variables Estimation
• Wooldridge, 15.5a, 15.6

Simultaneous Equations Models
• Wooldridge, 16.1-16.3

November 9 Panel Data
• Wooldridge, 13.1-13.2 (skip 13.2a-b)

Panel Data
• Wooldridge, 13.3-13.4,15.8

November 16 Topic of student interest Catch-up, final exam review

November 23 No class (Monday schedule) Thanksgiving Break

November 30 Final exam, 8-11am

Week Tuesday Thursday
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