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ECON 4870: Introduction to Econometrics 
 

Instructor: Dr. Myungsup Kim 
Email:  mkim@unt.edu 
Webpage: http://www.cas.unt.edu/~mkim 
Office: Hickory Hall room 283C 
Office hours: 1:30 p.m. ~ 3:30 p.m. on Mondays,  

2:00 p.m. ~ 4:00 p.m. on Tuesdays, 
and by appointment. 

Office phone: (940) 369-8834 
Classroom: Hickory Hall room 252 
 
Prerequisite for this course:  

• You must have successfully completed one of the following courses, ECON4630, DSCI3710, 
MATH 3680 or MATH4650.  Otherwise, do not take this course.  If you have not taken one of 
these courses, please consult with me about taking this course.   

• Students must be familiar with topics in introductory statistics, College algebra and Calculus I.  For 
example, I assume that you understand probability theory (population vs. sample, random variable, 
probability density function, etc.), algebra, statistical inference, normal distribution and t-
distribution, hypothesis testing and elementary calculus (slopes, derivatives, maximization and 
minimization, etc.). 

• In addition, some knowledge of matrix algebra will be useful for this course. 
 
Course description: This course introduces the basic statistical methods used by economists for analyzing 
economic data and for testing economic theories. The course is intended to provide a sound theoretical 
foundation of introductory-level econometrics while using real-world examples to illustrate theoretical 
concepts. Particular attention will be given to linear regression analysis and the extensions that are important in 
the fields of economics and finance. 
 
Textbook (required): Introductory Econometrics by Wooldridge (4th edition).  

• You may use an old edition of the textbook.   
• Read the textbook!  The course packet is only a guide. If you cannot afford the textbook, use the 

library. The textbook will be placed in the reserve.  If it is not available, use other excellent textbooks 
such as 
o Introduction to Econometrics by Stock and Watson (either brief or full edition) 
o Introduction to Econometrics by Dougherty 

 
Grading:  

Problem sets (best 4 out of 5): 20 % 
Midterm exam: 35 % 
Final exam: 45 % 

 
1. Exercises:  

• There will be a total of 5 problem sets, and it is due at the beginning of class on the due 
date. Late submission will not be accepted under any circumstances. If you cannot come 
to class, turn the problem set early. If it is not turned in by the due date and time, the problem 
set will not be graded.  

• Only the best four scores will be counted: the lowest score will be dropped in determining 
your final grade.   
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2. Exams: 

• All the exams will be held at the classroom unless announced otherwise. 
• Bring your calculator. Also, you may bring one letter-sized sheet of paper (8.5 in x 11 in) as a 

“cheat-sheet.” 
• The midterm exam will be held on March 7 from 3:30 p.m. to 5:30 p.m. The final exam is 

scheduled on May 9 from 3:30 p.m. to 5:30 p.m. Except for those with a valid University-
approved excuse, everyone is required to take the final exam at the scheduled time. 

• There will be no makeup midterm.  If a student misses a midterm exam with a valid, 
documented University-approved excuse, the weight will be redistributed to the final exam.  If 
a student misses an exam without a valid University-approved excuse, he or she will be given 
a score of zero. 

 
3. Final grade:  

• Letter grade will be assigned based on a student’s total percentage score. 
Total percentage score (x) Letter grade 
85 ≤  x A 
75 ≤  x < 85 B 
65 ≤  x < 75 C 
55 ≤  x < 65 D 
x < 55 F 

 
• There is no rounding: for example, if a student’s total score is 74.99, his or her grade is “C.”   
• “Grade curving” may be considered only if the class median from the scores of students who 

took all the exams is less than 70.  
 

4. Attendance:  
• If you miss a class, you are responsible for class materials or any class announcement and 

should check with your classmates regarding what has been covered or announced.  
• In accordance with university policy, beginning on February 28, I will drop students for non-

attendance with a grade of WF.  Non-attendance in this instance is defined as missing a half or 
more of the lectures. 

 
Note that the LAST day to drop the course with the consent of the instructor is March 29 (the deadline is 5 
p.m.). 
 
Additional comments:  

• You will earn your grade based on your performance on the assignments and the exams, not based on 
how much time you spent studying.  

• If you need a certain grade to graduate, you need to study to earn the grade that you want. Do not ask 
for extra credits because you have to graduate: plan ahead, do the problem sets and study hard for the 
exams.  There is no discrimination of students based on their ranks: regarding grades, seniors will be 
treated the same way as juniors or sophomores. 
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Course outline (subject to change):

Date Topic(s) Chapter(s)* 

Jan 24 
Jan 31 

Matrix algebra and statistical review Ch. 1 
Appendices A, B, C.1 ~ C.3, D.1 ~ D.2 

Feb 7 Simple linear regression  Ch. 2.1 ~ 2.4 
Appendix 2A 

Feb 14 
Feb 21 

Multiple linear regression: estimation Ch. 2.5 
Ch. 3 
Ch. 5.1 
Appendix E.1 

Feb 28 Multiple regression analysis: inference 
with single restriction 

Ch. 4 
Appendices C.5 ~ C.6 

Mar 7  Midterm exam  All the topics in the previous weeks 

Mar 14: No class (Spring vacation from Mar 14 to Mar 20) 

Mar 21 Multiple regression analysis: inference 
with multiple restrictions 

Ch. 4 
Appendices C.5 ~ C.6 

Mar 28  Issues in regression analysis  Ch. 6.1 ~ 6.3 
Ch. 9.1 
Appendix C.4 

Apr 4 
Apr 11 

Binary qualitative variables 
 

Ch. 7.1 ~ 7.5 
Ch. 17.1 

Apr 18  Heteroskedasticity Ch. 8.1 ~ 8.4 

Apr 25 Serial correlation 
Regression with time series data 

Ch. 10 
Ch. 12.1 ~ 12.3 

May 2 Review  

May 9 Final exam All the topics in the previous weeks 
* Either in the 3rd or the 4th edition of the textbook.  
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Cheating and Plagiarism 

 
The UNT Department of Economics adheres to the University’s Policy on Cheating and Plagiarism.  To view 
the complete policy go to www.vpaa.unt.edu 
 
Cheating:  The use of unauthorized assistance in an academic exercise, including but not limited to: 
 
1. use of any unauthorized assistance to take exams, tests, quizzes or other assessments; 
2. dependence upon the aid of sources beyond those authorized by the instructor in writing papers, 

preparing reports, solving problems or carrying out other assignments; 
3. acquisition, without permission, of tests, notes or other academic materials belonging to a faculty or 

staff member of the University; 
4. dual submission of a paper or project, or re-submission of a paper or project to a different class 

without express permission from the instructor; 
5. any other act designed to give a student an unfair advantage on an academic assignment. 
 
Plagiarism:  Use of another’s thoughts or words without proper attribution in any academic exercise, 
regardless of the student’s intent, including but not limited to: 
 
1. the knowing or negligent use by paraphrase or direct quotation of the published or unpublished work 

of another person without full and clear acknowledgement or citation. 
2. the knowing or negligent unacknowledged use of materials prepared by another person or by an 

agency engaged in selling term papers or other academic materials. 
 
 
****************************************************************** 
 Disability Accommodation 
 
If you have a disability for which you will require accommodation under the terms of the Americans with 
Disabilities Act or Section 504 of the Rehabilitation Act of 1973, please discuss your needs with me after 
class or at office hours. 
 
The Economics Department cooperates with the Office of Disability Accommodation (ODA) to make 
reasonable accommodations for qualified students with disabilities.  If you have not registered with ODA, we 
encourage you to do so.  Please present your written accommodation request on or before the 4th class day. 

  
  


