ECONOMICS 621
ECONOMETRICS I
Fall 2009
Professor:

Jan Ondrich

Office:


426 Eggers Hall

Phone:

x-9052

Office Hours:

M 2:15-3:45 pm; W 1:00-2:00 pm and by appointment.

Email:


jiondrich@maxwell.syr.edu
Text:


William H. Greene, Econometric Analysis, Sixth Edition.
Available in Orange Bookstore -- earlier editions will not suffice.




Peter Kennedy, A Guide to Econometrics, Fifth Edition.

Course Description:
Econometrics I is the first course in a two-semester course in econometrics. It is a required course for economics doctoral students.  The prerequisite course for Econometrics I is ECN 620, Foundations of Econometrics. Students who have questions about prerequisites or course sequencing should speak to me immediately.  Knowledge of multivariable calculus is assumed.
Grading:
This course is on the Syracuse University Blackboard System. Students can access the Blackboard System by typing in the following URL—

http://blackboard.syr.edu
and then logging in with their NetID and password. Students are responsible for checking for announcements every Thursday evening, although frequently there will be no announcements.

Student grades will be determined by performance on two computer assignments, two mid-term examinations and a final exam.  The computer assignments will count as 20 percent of the grade. The mid-terms will count 25 percent each and the final will count 30 percent. Collaboration and cooperation is allowed on the computer assignments.

Readings:
1. Review of Linear Algebra. 

Appendix A, Matrix Algebra. Greene, pp. 945-987.
2. Review of the Multivariate Normal Distribution.
Appendix B, Sections B.10 & B.11. Greene, pp. 1010-1019.
3. The Classical Multiple Linear Regression Model.

Chapter 2, Greene, pp. 8-19.

4. Least Squares.

Chapter 3, Greene, pp. 20-42.

5. Statistical Properties of the Least Squares Estimator.


Chapter 4, Greene, pp. 43-80.

6. Inference and Prediction.


Chapter 5, Greene, pp. 81-105.

7. Functional Form and Structural Change.


Chapter 6, Sections 6.1-6.3. Greene, pp. 106-120.

8. The Generalized Regression Model.


Heteroskedasticity.


Chapter 8. Greene, pp. 148-179.


Autocorrelation.

Chapter 19, Sections 19.1-19.9. Greene, pp. 626-652.

9. Systems of Regression Equations.

            Chapter 10, Greene, pp. 252-267.

10. Instrumental Variables Estimation.


Chapter 12, Sections 12.1-12.5. Greene, pp. 314-331.
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