San José State University
Social Sciences/Economics

ECON 103A, Introduction to Econometrics, Section 2, Spring, 2023

Course and Contact Information

Instructor:
Office Location:
Email:

Office Hour:

Class Days/Time:
Classroom:

Prerequisites:

Course Description (Required)

Econ 103A, 2, Spring, 2023

Dr. Sanchita Mukherjee
DMH 214

sanchita.mukherjee@sjsu.edu

Tuesdays 10:30am-11:30am (PST) via Zoom and/or by appointment
Office Hour Zoom Link: https://sjsu.zoom.us/j/88573988576

MoWe 12:00PM - 1:15PM
Dudley Moorhead Hall 165

ECON 101 and introductory statistics (SOCI 15, STAT 95, UNVS 15S or
equivalent)
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e) Create a new script by modifying an existing script, and use your original results in a term paper
CLO 3: Prepare a scholarly research paper describing an original regression analysis:

a) Formulate an interesting and important research question.

b) Locate and describe data from Internet or other sources.

c) Search and analyze scholarly literature related to research question.

d) Write a review of econometric literature that is integrated and not merely an annotated bibliography; list and
describe relevant studies and their research questions, the data and methods they used, and the results they found.
Highlight any studies that provide compelling estimates of well-defined causal effects, or explain why a study
does not.

e) Develop, estimate and interpret a statistical model that can be used with the data to answer a question which is
original and contributes to the literature.

Required Texts/Readings (Required)

Textbook

Real Econometrics: The Right Tools to Answer Important Questions by Michael Bailey (2nd Edition)
ISBN-13: 978-0190857462

ISBN-10: 0190857463

It is available at any of the online outlets (Amazon, for example). Used copies are fine. Also, avoid getting the
international edition, since it is different.

Other technology requirements / equipment / material

The class will use a computer program called R to gain practical experience in econometrics. All students must
have installed on their home machines free R and R Studio software.

Course Requirements and Assignments (Required)

1) Problem Sets (40% of your grade, 10% each):

There will be 4 problem sets due, each of which involves empirical analysis. The data for the problem sets will
be posted on Canvas. Please submit assignments on Canvas on the day they are due. Assignments handed in
after answers are distributed will receive no credit.

2) Exams (30% of your grade):

There are 2 Midterm exams (20% total, 10% each) and 1 comprehensive Final exam (10% of your grade). All
of these exams will be multiple choice problems. Please bring a half-page green scantron (882-E) and a
calculator with you on the exam day. Please use a pencil (and NOT a pen) on your scantron. Also, please do not
fold the scantron. The machine cannot read it if it's been folded.

3) Term Paper Proposal
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4) Draft Term paper/Project (10% of your grade) — min. 10 pages, min. 2000 words:

One major goal of this course is to provide you with skills and knowledge of both the theory and the practical
tools necessary to start your own research. The best way to achieve this goal is to write an original research
paper. The paper will discuss why you chose the topic, economic model, econometrics specification, data and
empirical findings. | will post an example term paper for you on Canvas that you might find helpful.

Paper Structure (min. 10 pages, min. words 2000):

I. Title page: should include the title of the paper, your name and the abstract

I1. Abstract: This should be less than 50 words and summarize the topic, methodology, and main findings. It
should appear on your title page.

I11. Introduction: This section should state the nature and objectives of the project. Make sure to provide some
background or motivation for why your project is interesting.

IV. Literature Review: Literature review is a comprehensive summary of previous research on your chosen
topic. The literature review surveys scholarly articles, books, and other sources relevant to your particular area
of research. It creates a "landscape” for the reader, giving them a full understanding of the developments in the
field.

IV. Description of the model. The model should be clearly stated and any equations carefully explained. You
should write out the econometric model you plan to estimate, and discuss the expected impact of the exogenous
variables in your model.

V. Data description and model estimation. You should use the techniques developed in class to analyze your
data and estimate your model. Make sure to describe the dataset you are using by providing summary statistics
of important variables. Your results should be reported and discussed in this section and could include:
parameter estimates, standard errors, t-statistics, F-statistics, R-squared, tests for autocorrelation,
heteroskedasticity, and possible multicollinearity, as appropriate.

VI. Conclusion. Review the major findings as well as possible extensions for future work. Make sure to mention
any limitations of your approach as well as alternative explanations of your results. Policy implications, if any,
could also be included in this section.

VII. Tables and graphs. Your paper must include at least one table and one graph. The tables and graphs should
be well-labeled and accessible to the reader=2do not merely print out your regression output with cryptic
variable names directly from R.

VII1I. References. You should have a minimum of 4 relevant papers that you have come across in your literature
review.

Appendix If you have a lot of regression results or other details in your theoretical/statistical model that merit to
be included yet, they may distract the reader, you may include them in an appendix.

5) Final Term paper/Project (10% of your grade) — min. 10 pages, min. 2000 words:

I will have 10 min one-one-one meeting with every student (please see course schedule below for details) where
we will go over the draft term paper. | will give you my feedback on the paper. You can ask me any questions
you have. Then you will write the final term paper incorporating the feedback. The structure of your final term
paper will be the same as the paper structure mentioned under Draft Term paper.

Paper Structure (min. 10 pages, min. words 2000):

I. Title page: should include the title of the paper, your name and the abstract
I1. Abstract: This should be less than 50 words and summarize the topic, methodology, and main findings. It
should appear on your title page.
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Late Submission Policy:

Due dates for every assignment are provided on the course syllabus and course schedule (and posted on

&DQYDV  8QUHVV RIKHUZLVH VIDIHG DVWLJQPHQIV DUH GXH RQ WKRVH GD\V +RZHYHU , UHFRJIQL]H KDl VRPHILPHV 3(LIH
KDSSHQV ~ ,Q IKHVH LQWiances, you may use your allotted one flex day. These days allow you to submit an
assignment up to one day late without penalty. You can use this day for any assignment and for any reason. You
do not need to provide me with the reason: simply email me and tell me you would like to use your flex day.

2QFH \RX{YH H[KDXVIHG \RXU I0H[ GD\ WKHQ SRLQI GHGXFILRQV ZL00 RFFXU IRU DQ\ DVWLJIQPHQI VXEPLIWHG DIWHU WKH
deadline. An assignment submitted 24 hours of the due date will only be eligible for 80% of the maximum
number of points allotted. Assignments submitted more than 24 hours after the due date will not be accepted. If
you experience extenuating circumstances (e.g., you are hospitalized) that prohibit you from submitting your
assignments on time, please let me know. | will evaluate these instances on a case-by-case basis.

f There will be no makeup exams. Please make your travel plans accordingly.
f Cheating on exams will result in an automatic F for the entire course.
1 do not offer extra credit work to an individual student.

Online Classroom Protocol

In consideration to your classmates and me, be on time, stay for the duration of the class and avoid any
disruptive activities within the classroom (cell phones, side conversation, etc.)

University Policies (Required)
Dropping and Adding

Students are responsible for understanding the policies and procedures about add/drop, grade forgiveness, etc.
SHIHU IR §KH FXUUHQW VHPHVIHUTV &DIDORJ 3ROLFLHV VHFILRQ DIf http://info.sjsu.edu/static/catalog/policies.html.
Add/drop deadlines can be found on the current academic year calendars document on the Academic Calendars
webpage at http://www.sjsu.edu/provost/services/academic_calendars/. The Late Drop Policy is available at
http://www.sjsu.edu/aars/policies/latedrops/policy/. Students should be aware of the current deadlines and
penalties for dropping classes.

Information about the latest changes and news is available at the Advising Hub at
http://www.sjsu.edu/advising/.

Consent for Recording of Class and Public Sharing of Instructor Material

University Policy S12-7, http://www.sjsu.edu/senate/docs/S12-7.pdf
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f 3&RXUVH PDIHULDO GHYHORSHG EN WKH LQVIUXFIRU LV WKH LQWHOOHFIXDO SURSHUIN R1 WKH LQVIUXFIRU DQG FDQQRIW EH
shared publicly without his/her approval. You may not publicly share or upload instructor generated

material for this course such as exam questions, lecture notes, or homework solutions without instructor
FRQVHQI ~

Academic integrity

Your commitment as a student to learning is evidenced by your enrollment at San Jose State University. The
University Academic Integrity Policy S07-2 at http://www.sjsu.edu/senate/docs/S07-2.pdf requires you to be
honest in all your academic course work. Faculty members are required to report all infractions to the office of
Student Conduct and Ethical Development. The Student Conduct and Ethical Development website is available
at http://www.sjsu.edu/studentconduct/.

Instances of academic dishonesty will not be tolerated. Cheating on exams or plagiarism (presenting the work of
another as your own, oU WKH XVH RI DQRIKHU SHUVRQ{V LGHDV ZLIKRXIi JLYLQJ SURSHU FUHGLIN ZL00 UHVXQIl LQ D IDLOLQJ
grade and sanctions by the University. For this class, all assignments are to be completed by the individual
student unless otherwise specified. If you would like to
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Week Date Topics, Readings, Assignments, Deadlines
14 4/24 Chapter 7: Specifying Models
14 4/26
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