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COURSE DESCRIPTION  

This model introduces the science and art of building and using econometric models. To equip 

business students to: (i) Understand and appreciate econometric analysis in economic and 

business reports; and (ii) Carry out estimation using least squares regression to support business 

analysis. This course emphasizes hands-on practice on actual business and economic datasets. 

 

TEXTBOOKS AND READINGS  

Angrist, J. D., & Pischke, J. S. (2014). Mastering'metrics: The path from cause to effect. 

Princeton University Press. 

Angrist, J. D., & Pischke, J. S. (2008). Mostly harmless econometrics: An empiricist's 

companion. Princeton university press. 

Baddeley M.C. and D.V. Barrowclough (2009) Running Regressions: A Practical Guide; 

Cambridge University Press. 

Gujarati D. & Porter D. (2010) Essentials of Econometrics, 4th edition, N.Y.: McGraw-Hill. 

Hilmer C.E. and Hilmer M.J. (2014) Practical Econometrics. McGraw-Hill International 

Edition 

Woolridge J.M. (2016) Introductory Econometrics: A Modern Approach, 6th edition, South-

Western.  

 

 

GRADING COMPONENTS AND GUIDELINES 

Final grade is based on the following components: 

1. Homework problem sets, 20%  

2. Empirical Project and Presentation, 30%  



3. Final exam, 50%  

 

IMPORTANT 

For homework problem sets, there will be two sets of individual homework. Each student is 

required to prepare a typed or clearly handwritten answer to be submitted on the assignment’s 

due date. 

 

For the empirical project and presentation, each group will choose (encouraged) or be assigned 

a topic and do a 15-minute presentation in tutorial. The presentation will be assessed based on 

group work: This means that all members in a group will receive equal assessment for their 

aggregate work. All the group members should fully participate in the learning activities and 

contribute to the team’s performance in good faith. More details will be provided in the class. 

 

The final exam covers all the lecture materials throughout the course. Date is to be announced. 

Note that no make-up exam is available for a missed exam. 

 

COURSE OUTLINE (Details are subject to change) 

1 Introduction to Ordinary Least Squares (OLS) and Stata. 

2 Simple regressions: Functional form: Elasticity measures; growth rates; rates of return; 

forecasting. 

3 Multiple regressions: Multicollinearity; Dummy variables; Hypothesis Testing; Variable 

selection.  

4 Heteroscedasticity and Autocorrelation 

5 Model misspecification and endogeneity 

6 Panel Estimation 



7 Experimental Data and Difference-in-difference 

8 Logit and Probit models 

9 Instrumental Variables and Two Stage Least Squares 

10 Regression Discontinuity Design   

 

ACADEMIC HONESTY & PLAGIARISM  

Academic integrity and honesty is essential for the pursuit and acquisition of knowledge. 

The University and School expect every student to uphold academic integrity & honesty at all 

times. Academic dishonesty is any misrepresentation with the intent to deceive, or failure to 

acknowledge the source, or falsification of information, or inaccuracy of statements, or 

cheating at examinations/tests, or inappropriate use of resources.  

Plagiarism is ‘the practice of taking someone else's work or ideas and passing them off 

as one's own' (The New Oxford Dictionary of English). The University and School will not 

condone plagiarism. Students should adopt this rule - You have the obligation to make clear to 

the assessor which is your own work, and which is the work of others. Otherwise, your assessor 

is entitled to assume that everything being presented for assessment is being presented as 

entirely your own work. This is a minimum standard. In case of any doubts, you should consult 

your instructor.  

Additional guidance is available at:  

http://www.nus.edu.sg/registrar/adminpolicy/acceptance.html#NUSCodeofStudentConduct  

Online Module on Plagiarism: http://emodule.nus.edu.sg/ac/ 

 

 

  

 


