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Goals

Econ 120C is a sequel to Econ 120A and Econ 120B. The objective of the course is to provide you with knowledge
of econometrics in theory and applications. By the end of the course, you should be skilled users of basic
econometric methods. These methods are also widely used in business, finance, and other fields. You should be able
to interpret empirical studies in ways that are interesting, enlightening, and useful. You should also be aware of
potential problems with regression analysis and know how to make corrections if these problems are present.

Throughout, we will focus on both understanding and doing. The understanding will come from lectures, class
discussions, and problem solving. The doing will come from extensive statistical software use. This course requires
a quarter-long commitment. Econometrics is best learned by doing, and I will require you to do a fair amount of
hands-on work. Successful completion of prior courses in statistics/econometrics, preferably Econ 120A and Econ
120B, is required. The mathematical prerequisites for Economics 120C are: Mathematics 10ABC or 20ABC, or
their equivalence.

Web Page

The course materials will be posted on TritonEd.ucsd.edu

* You should be able to log into the course web site using your regular UCSD ID and password.
Once you have registered for the class, you should gain access to the course website within 48
hours.

* Please access the course web site regularly in order to keep abreast of changes.

* Throughout the quarter, I will make announcements through the mail function in TritonEd.

* You can make anonymous comments via the course webpage. I will also conduct some survey on
teaching effectiveness via TritonEd

* Your are encouraged to ask and answer questions on the discussion board. The TA's and |
will address your questions on the board as soon as we can.

If you have any question regarding the grading policy, exam format or any other issues, read the course
web page first. Chances are that you can find the answer there. If you cannot, email me or the TAs.

Textbook

Required:
The required text for this class is /ntroduction to Econometrics, by James Stock and Mark Watson

Please note the following:




The textbook is provided by the UC San Diego Bookstore through TritonEd and are free for the first two
weeks of classes. After two weeks, your student account will be charged a special reduced price unless
you opt-out. If you decide to opt-out you must complete the process by 4/13/2019 and you will be
responsible for sourcing the materials elsewhere.

Click here to view how to access your course materials or opt-out.
For any questions about billing please contact textbooks@ucsd.edu.

For any questions about using your eBook please reference RedShelf Solve.
If you have any trouble accessing your eBook please feel free to reach out to help@redshelf.com.

Software

We will use Stata to implement the econometric methods covered. Stata is essential for problem
sets. Exam questions may involve Stata outputs.

You can install a copy of Stata on your own computer. See the instruction here. The link is valid
for 14 days only. The license is for UCSD students only. Please do not share it with anyone.

All problem sets will be due on Wednesdays. 1 will be in the lab to answer any questions you
may have on Mondays. The door codes for the computer labs are available from your student
account.

Problem Sets

There will be eight assignments, each of which will carry a weight of 2.5% towards the final grade.

Assignments will be graded on three scales. A score of 50% will be given to homework which is
clearly incomplete, but has made a start towards answering some of the questions. A score of
75% will be given to homework which is largely complete, but does not answer every question
in full. A score of 100% will be given to homework which is clearly well-done, and answers all
of the assigned problems.

The assignments will involve both theoretical and empirical work. Group study and free discussion are
encouraged. But you should submit your own answers. If we find two or more identical answers, then
all students involved are subject to disciplinary actions. If you have any question on the problem sets,
please go to the Problem Solving and Economics Tutoring lab

You can also stop by during my office hours. I prefer to talk to you in person. I feel that Email is not
a very efficient way to ask econometric questions (hard to type equations). However, if you have a time
conflict, feel free to drop us a line.

Problem set answers are to be turned in on time. Please submit your answers via TritonEd.ucsd.edu. Do
not email assignments. The lowest home work score will be dropped. The average of the rest seven
scores will be counted toward your final grade. The tradeoff for this benefit is that I will be strict
about not accepting late homework.

Solution keys to the homework will be posted on the class web page.



Examinations

There will be two mid-term exams (on April 24 and May 15) carrying a weight of 30%. The cumulative
final exam (see your class schedule for the time and location) will have a 50% weight. All exams will be
closed book, but you can bring ONE page (one-sided, no larger than 8.5in by 11in) of note. It must be
hand-written; photo reducing and pasting are not permitted. The one-page policy also applies to both the
midterm exam and the final exam. No need to bring a blue book.

There will be no make-up exams. An exception is medical absence, in which case a doctor's certificate is
required no later than one day adter the exam. Please hand in the doctor's certificate in class or stop by my
office. Please do not request different exam days for personal reasons such as attending weddings,
internships, and etc.

Grading
All grading problems must be rectified within a week from the time an exam is returned.

* Re-grading of exams may not be allowed if they were written in pencil. If you write in pencil,
however, you can pick up the exam from my office, check the grading immediately, and take care
of complaints before leaving the office. Please address all re-grading requests to me.

» According to a university policy, no re-grading is allowed for final exams.

The course grade will be assigned as follows. First, the weighted average of numerical scores will be
obtained. Suppose your scores on the PS are 100,100, 100, 100,100, 100, 75 and 75. Your midterms and
final exam scores are 80 80, and 85, respectively. Then the weighted average is
(100*6+75)/7*20%+80*15% + 80*15% +85*50% = 85. 786 . The weights on the problem sets, midterm
and final exams cannot be changed. Second, if the class mean of the weighted average is below 70
points, points will be added to all scores to bring the mean score to 70 points. Finally, letter grades
will be assigned using the following scale:

>=95 A+ [|180,85)B+ |[65,70)C+ |[[5055)D |
190954 [|[7580)B  |[[60,65)C  |[<50F |
185,90) A-  [[[70,75)B-  [[[55,60)C- || |

Note that the scale is exact. So if your score is 85.786, you will get an A-. Grade very close to the
border line might be pushed up if the student is an active participant in class.

I will not assign letter grades on the midterm. However, you can refer to the above table to see where you
stand.

The grading policy is a little bit complicated, but I think it is very fair. The policy encourages
students' collaboration in group studies.

Your attendance at each class (listening) and your genuine effort on the homework and exams
(doing) represent the most important factors affecting your success in this class.



Office Hours

My office hours are from 3:30pm-5:00pm on Mondays

1. First half (3:30pm -- ) in my office Economics 219

2. Second half (--- 5:00pm) in Economics 100 (PC lab) or SH 142 (PC lab.
Please find me in one the three places

If you want to stop by my office (Econ 219) at other times, please email me and make an appointment in
advance. I check my email frequently.

Disabilities will be accommodated. Please refer to OSD policy on what we do to help.

http://economics.ucsd.edu/undergraduate-program/accommodations-for-students-with-
disabilities.html.

Econ120CH

If you earn an A/A- grade in my class this quarter, I recommend that you take the one-unit honors class
120CH in the future. You are also welcome to take Econ120C concurrently with Econ120CH this
quarter. Honors classes are capped at 20 students and you will get to know the faculty member well
(important for getting informed letters of recommendation). Depending on the instructor, the honors
classes typically have you give a short presentation and write a short paper. Presenting and writing in the
major are two valuable skills that are challenging for us to offer in large classes. I recommend you take
advantage of the opportunity offered by the honors classes.
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