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Faculty of Economics and Business



BACHELOR IN ECONOMICS THIRD YEAR Course



Econometrics



Code



802368



Module



Quantitative Methods



Area



Statistics and Econometrics



Nature



Compulsory 6



Attendance



3.6



Credits



Non Attendance



2.4



Year



3



Term



6



COORDINATION DEPARTMENT Fundamentos del Análisis Económico II



COORDINATOR AND CONTACT Sonia Sotoca; [email protected]



SYNOPSIS BRIEF DESCRIPTION Econometric modeling of relationships between economic variables using real data. Regression analysis with time series and individual data



PRE-REQUISITES The students should have a solid background in Statistics and Mathematics



OBJECTIVES After completing this course, the student should be able to prepare reports answering relevant questions in business or economics, dealing with forecasting, economic policy design, measuring the effect of a given policy, hypotheses testing, etc. through the econometric analysis of crosssection and/or time series data.



Faculty of Economics and Business



COMPETENCES General: CG1, CG2 Cross-sectional: CT1, CT2, CT3 Specific: CE3, CE5, CE7, CE8



LEARNING METHODOLOGY A mixed methodology of teaching and learning will be used in all educational activities with the aim of encouraging students to develop a collaborative and cooperative attitude in the pursuit of knowledge.



TOPICS COVERED (Syllabus) 1: Introduction. The objective of Econometrics. Types of datasets. 2: Simple linear regression model: graphical analysis. 3: Multiple regression: estimation and inference. 4: Regression with cross-section data: problems and topics. 5: Regression with time series data: an introduction.



TEACHING ACTIVITIES DISTRIBUTION Theoretical clases



% of Total Credits



30%



Practical clases



% of Total Credits



15%



Other Activities



% of Total Credits



20%



ASSESSMENT Exams



% Share of Final Grade



60%



% Share of Final Grade



30%



Final exam



Other Activities Individual work and/or partial exams



Other activities Active participation



ASSESSMENT CRITERIA



& Share of Final Grade 10%
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Semi-continuous evaluation: •



Final exam (60%)



•



Individual work and partial exams (30%)



•



Other activities (10%)



In the ordinary final exam (May) any student will be graded with "Exam: not taken" if he/she did not take the final exam and complies with one of the following conditions: (a) did not participate in the continuous evaluation (i.e., he/she did not submit any work, exercise or control test) or (b) participated in continuous evaluation, but resigned to it in writing at least two months before the end of the course. Any student not meeting these conditions will be graded according to the results of both, the continuous evaluation and the final exam. In the extraordinary final exam (June): •



The continuous evaluation results will be taken into account.



•



Any student not taking the exam will be graded with "Exam: not taken."



TIMETABLE Number of weeks devoted to each topic 3



Topics 1: Introduction. The objective of Econometrics. Types of datasets. 2: Simple linear regression model: graphical analysis.



6 3 3



3: Multiple regression: estimation and inference. 4: Regression with cross-section data: problems and topics. 5: Regression with time series data: an introduction.



RESOURCES GENERAL BIBLIOGRAPHY Wooldridge, J.M. (2009). Introductory Econometrics: A Modern Approach, 4ed., South Western Cengage Learning.



FURTHER READING Greene, W.H. (2011). Econometric Analysis, 7 ed., Prentice-Hall. Heij, C., Boer, P., Franses, P.H. Kloek, T. y van Dijk, H.K. (2004). Econometric Methods with Applications in Business and Economics, Oxford University Press.



OTHER RESOURCES
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UCM virtual campus Blogs and personal websites of other instructors Public databases accessible through the Internet Gretl homepage: http://gretl.sourceforge.net/ Free e-Book: Undergraduate Econometrics using Gretl: http://ocw.ehu.es/social-and-juridicalsciences/introductory-econometrics/gretl/leeadkinsundergraduateeconometricsusinggretl.pdf
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