1. General Information
1a. Submitted by the College of: BUSINESS AND ECONOMICS
Date Submitted: 11/10/2015
1b. Department/Division: B&E Economics
1c. Contact Person
Name: Wiliam Hoyt
Email:  whoyt@uky.edu
Phone: 257-2518
Responsible Faculty ID (if different from Contact)
Name:
Email:
Phone:

1

1d. Requested Effective Date: Specific Term/Year ' Fall 2016

1e. Should this course be a UK Core Course? No

2. Designation and Description of Proposed Course
2a. Will this course also be offered through Distance Learning?: No
2b. Prefix and Number: ECO 623
2c. Full Titie:  Econometrics for Applied Economics
2d. Transcript Title:  Econometrics |
2e. Cross-listing:
2f, Meeting Patterns
LECTURE: 45
2g. Grading System: Graduate School Grade Scale
2h. Number of credit hours: 3
2i. Is this course repeatabfe for additional credit? No
If Yes: Maximum number of credit hours:

If Yes: Wilt this course aliow muitiple registrations during the same semester?




UMIYERLBET Y

2}. Course Description for Bulletin:  This course examines a variety of topics in applied econometrics. The course heging
with a review of the classic linear regression model and ordinary least squares estimation. The primary focus of the class
is to examine how estimation can be done when the classic model doesn’t apply. Topics include endegenous regressars
and instrumental variables, limited dependent variables models and maximum likelihood estimation, unobserved
heterogeneily and panel data methods.

2k. Prerequisites, if any: ECO 491 or equivalent or consent of instructor,

21. Supplementary Teaching Component:

3. Will this course taught off campus? No
If YES, enter the off campus address:
4. Frequency of Course Offering: Fall,

Will the course be offered every year?:” Yes
If No, explain:

5. Are facilities and personnel necessary for the proposed new course available?: Yes
If No, explain:

6. What enrcllment (per section per semester) may reasonably be expected?: 30

7. Anticipated Student Demand
Will this course serve students primarily within the degree program?: Yes

Will it be of interest to a significant number of students outside the degree pgm?: No
If Yes, explain:

8. Check the category most applicable to this course: Traditional — Offered in Corresponding Departments at
Universities Elsewhere,

If No, explain:

9. Course Relationship to Program(s).

' a. Is this course part of a proposed new program?: No

if YES, name the proposed new program:
b. Will this course be a new requirement for ANY program?: Yes
If YES, list affected programs: MS, Economics

10. Information to be Placed cn Syllabus.
a. Is the course 400G or 5007: No

b. The syllabus, including course description, student fearning outcomes, and grading policies (and 400G-/500-level
grading differentiation if applicable, from 10.a above} are attached: Yes




Distance Learning Form

instructor Name:

instructor Email:

Internet/Web-based: No

interactive Video: No

Hybrid: No |

1.How does this course provide for timely and appropriate interaction between students and faculty and among students?

Does the course syllabus conform to University Senate Syllabus Guidelines, specifically the Distance Learning
Considerations?

2.How do you ensure that the experience for a DL student is comparable to that of a classroom-based student’s
experience? Aspects to explore: textbooks, course goals, assessment of student learning outcomes, efc.

3.How is the integrity of student work ensured? Please speak to aspects such as password-protected course portals,
proctors for exams at interactive video sites; academic offense policy, etc.

4.Will offering this course via DL result in at least 25% or at least 50% {based on total credit hours required for completion)
of a degree program being offered via any form of DL, as defined above?

If yes, which percentage, and which program(s)?

5.How are students taking the course via Dl. assured of equivalent access to student services, similar to that of a student
taking the class in a traditional classroom setting?

6.How do course requirements ensure that students make appropriate use of learning resources?

7.Please explain specifically how access is provided to laborateries, facilities, and equipment appropriate to the course or
program.

8.How are students informed of procedures for resolving technical complaints? Does the syllabus list the entities available
to offer technical help with the delivery and/or receipt of the course, such as the Information Technology Customer Service
Center (hitp:/Awww . uky edufUKITA? '

9.Will the course be delivered via services available through the Distance Learning Program (DLP) and the Academic
Technology Group (ATL)Y? NO

If no, explain how student enrolled in DL courses are able to use the technology employed, as well as how students will be
previded with assistance in using said technology.

10.Does the syllabus contain all the required components? NO

11.1, the instructor of record, have read and understood all of the university-level statements regarding DL.
Instructor Name:
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SIGNATUREJZNNIKOO|Roshan Nikou|ECO 823 NEW Graduate Council Review|20150410

SIGNATUREEL224{Janie S Ellis|ECO 623 NEW Senate Council Review|20151109
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New Course Form

hitps:/myuk.uky edufsap/be/scapiric?services=

Open in full window to print or save Generate R

; Attachments:
; ) N i{. Browse... -] Upload File
Attachment
1|ECO 623 Syllabus (Econgmetrics 1), docx|
TFirst § 1| Last |

{*denotes required fields)

1. General Information

a. = Submitted by the Coffege of| BUSINESS AND ECONOMIGS  [¥| Submission Date:  +1/10i2016

b. *Department/Division: |B&E Ecoromics =

Cc.
* Coniact Person Name: Wiliam Hoyt  Email: whoyi@uky.edu Phone: 2572516
* Responsible Faculty 1D Gf different from Contact) T Emai Phone:

d, * Reguesied Eiective Date: (7 Semester following approval OR @ Specific Term/Year LFalizot6

Should this course be a UK Core Course? 1 yag @i No
If YES, check the areas that apply:

Flinguiry - Arts & Creativily [l Composition & Communications - 11
linquiry - Humanities [Cl Quantitative Foundations

nquiry - Nab/Math/Phys Sci [ Statisticat Inferential Reasoning
“inguiry - Soclal Sciences ]38, Cilizenship, Communily, Diversity
[T Composition & Communications - | £l Global Dynamics

2. Designation and Description of Proposed Gourse.

a. * Will this course also be offered through Distance Leamning? & Yes 2@ No

b. * Prefix and Number: ECO 823

¢. *Full Title: :Econometrics for Abplied Economics

d. Transcript Tifle {if full titte is more than: 40 characters): Econometrics |

e. To be Cross-Listed 2 with (Prefix and Number);

f, * Courses must be described by at least one of the meeting pafterns below. include number of actuat contact heurs? for each meeting patiern type.

45 Lecture | Laboratory® : Recitaticn Discussion
---- i Indep. Study : Clinical Colleguium ‘Practicum
" Research o Residency " Seminar " Studio
T Cther i Olher, Please explain: - ’ )

g. *identify a grading system:
9 Letter (A, B, C, elc.)
) Pass/Fail )
) Medicine Numeric Grade (Non-medical students will receive a lefter grade)
© Graduate Schoo! Grade Scale

h. * Number of credits; 3

i. *Is this course repeatable for additional credit? 5 Yes @) No )
If YES; Maximum: number of credit hours: ] i
If YES: Will this course allow muitiple registrations during the same semester? ©) Yes ) No

hitps://iweb.uky.edw/curticularproposal/Form_NewCourse.aspx?Notif=54FE7C256F890490E100800080A3B...  11/11/2015




Curricular Proposal

i- * Course Deseriplion for Bulletin:

This course examines a variety of topics in applied econometrics.

linear regression model and ordinary least sguares estimation.
astimation can be done when the classic model doesn’t apply.

k. Prerequisites, if any:

ECC 491 or eguivalent or consent of instructor.

The course begins with a review of the classic
The primary focus of the ¢lass is to examine how

Topics include endogencus regressors and
instrumental variables, limited dependent variables models and maximum likelihood estimation, uncbserved
heterogeneity and panel data methods.

. Supplementasy teaching component, if any: 7 Community-Based Experience © Service Leaming 2 Both
3. * Will this course be taught off campus? ¥ Yes '® No
I YES, enter the off campus address:

4. Frequency of Course Offering.

a. * Gourse will be offered (check ali that apply): [Fall  [Spring  [2Summer  Elwinter
b. *Will the course be offered every year? @ Yes ) No
o

If Ne, explain: | T T

5. * Are facilities and personnel necessary for the proposed new course avallable? @ Yes© No
If No, explain:

6, * What enrollment (per section per semester) may reasonably be expected? ;3'0 o
7. Anticipated Student Demand.

a. *Will this course serve students primarily within the degree program? ® Yes D No

b. * Will # be of interest io a significant aumber of students outsile the degree pgm? < Yes @ No
WYES, explain: .

&, * Check the category most applicable to this course:

[# Traditional — Offered in Corresponding Depariments at Universities Elsewhere
FIRelatively New — Now Being Widety Established

["INot Yet Found in Many (or Any) Cther Universities

9. Course Relationship to Program(s).

a. *Is this course part of a proposed new program? £ Yes @ No

If YES, name the proposed new program:

b. * Will this course be a new requirement for ANY pregram? & Yes 7 No
f YES i, list affected programs: o
MS, Eccnomics

10. Infermation to be Placed on Syllabus,

a. *Is the course 400G or 5007 ) Yes @ No

If YES, the differentiation for undergraduate and graduale students must be included in the information required in 10.b. You mustinclude: (i) ddent
additional assignments by the graduate students; and/or {ii) establishmeat of different grading criteria in the course for graduate students. (See SR

b. ¥i* The syllabus, including course description, sludent learning outcomes, and grading policies (and 400G-/600-level grading differentiation if appl
10.a above) are attached.

https://iweb.uky.edu/curricufarproposal/Form_NewCourse.aspx?Notif=54FE7C256F890490E100800080A3B. ..

W Goursas are typically mmads effectve for fha semaster fallowing appraval. No course vill be made effective untit alt approvals ars recaived.
& The chair of the crossdisting dapatmant must sign off on the Signature Routing Log

11/11/2015
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W 1n ganeral, undargraduats eaurses are devaloped on the prindple that ana samester hour of credit repiz sents onée hour of classioom meeting per wesk for a samester, exclusive of any isboralory mesting. Laboratory msetng, genarally. 2
twa haurs per waek for a samester for ene credit heut, (from SR52.1)

14 ¥ou must alse subniit tha Distanca Laaméng Form in order for the praposad course to ba considared for DL delivery.

&)y order to change @ program, @ program change fam must alss be submitted.

Rev 8/08

https://iweb.uky.edu/curricularproposal/Form_NewCourse.aspx?Notif=S4FE7C256F890490E100800080A3B...  11/11/2015




Economics 623; Econometrics for Applied Economists
Fall
Time

Professor: Chutis Bollinger

Office: 205 C Matthews Building
Phone: 859-257-9524

Office Hours: MW 8AM, TR 7pm

Email: chris.bollinger@uky.edu
Webh:

Course Description: This coutse exatnines a vatiety of topics in applied econometrics. The course
begins with a review of the classic linear tegression model and ordinary least squares estimation.
The ptimaty focus of the class is to examine how estimation can be done when the classic model
doesn’t apply. Topics include endogenous regressors and instrumental variables, limited dependent
vatiables models and maximum likelihood estimation, unobserved heterogeneity and panel data
methods,

Course Goals:
1. Provide Students a theoretical framewotk for estimation of applied economic models
2. Piepate students to apply estimation techniques to empirical research questions
3. Enhance students skills in using appropriate estimation techniques in research settings -

Student Learning Qutcomes: By the end of the course student should be able to
1. Identify failures of the classic regtession model assumptions in applied economic research
seftings ‘
2. Understand and discuss alternative regression model assumptions in applied cconomic
research settings '
3. Identify cstimation approaches consistent with alternative regression models
4. Apply these approaches i applications '
5. Interpret the results properly, and identify additional potential issues.

Prerequisites: ECO 491 or its equivalent or consent of the instructor.

Texthooks: Wooldridge, Jeffrey M. Introductory Econometrics: A Modern Approach, Southwest
Publishing

Evaluation:

Regular Homework Problems Regular Through the Semester 33%
Exam 1 Mideerm 33%
Fxam 2 Final 33%
Grading:

Grades are assigned depending on your point accutnulation throughout the term. In determining your
grade, University rules regarding the marking system is followed. It is (with slight paraphrasing).




A: Represents exceptionally high achievement.

B: Represents hiph achievement.

C: Represents average achicvement,

D: not used for graduate students

E: Represents unsatisfactory performance and indicates failure of the course.

To implement these standards, The grade scale will be no mote sttingent than the following:

90 — 100% = A

80— 89% =1
- 79% =C
< 69% =E
Assignments:

All assignments {(including paper} ate due at the beginning of class on the date specified when the
assignment is given unless the student has an excused absence. T am a stickler about the deadline:
you need to be on time for class and turn it in at the beginning. Any homework turned in after I
collect it will be considered late. Assignments that are less than 3 business days late will be penalized
by 10% for each day late. Homework over 3 business days late will not be accepted for credit.

All homework and exams will be on a percentage basis, with 90% and above representing an A, 80%
and above a B, 70% and above a C, below 70% will be given an E.

Grading:
Grades are assigned depending on your point accumulation throughout the term. To implement these
standatds, the grade scale will be no mote stringent than the following:

90— 100% = A
80— 89% =B
70— 9% =C

= 69% =5
Excused Absences

Students need to notify the professor of absences prior to class when possible. S.R. 5.2.4.2 defines the
following as acceptable reasons for excused absences: (a) serious illness; (b) illness or death of family
membet, {c) University-related trips, (d) major religious holidays, and (¢} othet citcutnstances found to
fit “reasonable cause for nonattendance” by the professot.

Students antcipating an absence for a major religious holiday are responsible for notifying the
instructor in writing of anticipated absences due to their observance of such holidays no later than the
last day in the semester to add a class. Information regarding dates of major religious holidays may be
obtained through the religious liaison, Mr. Jake Karnes (859-257-2754).

Students ate expected to withdtaw from the class if more than 20% of the classes scheduled for the
semester are missed (excused or unexcused) per university policy.

Verification of Absences




Students may be asked to verify their absences in order for them to be considered excused. Senate
Rule 5.2.4.2 states that faculty have the right to request “appropriate verification” when students claim
- an excused absence because of illness or death in the family. Appropriate notification of absences due
to university-related trips is tequited priot to the absence.

Academic Integrity

Per university policy, students shall not plagiarize, cheat, or falsify or misuse academic records.
Students are expected to adhere to University policy on cheating and plagiarism in all courses. 'The
minimum penalty for a fitst offense is a zero on the assighment on which the offense occusred. If the
offense is considered severe or the student has other academic offenses on theit record, mote setious
penalties, up to suspenston from the university may be imposed.

~ Plagiarism and cheating ate sesious breaches of academic conduct. Each student is advised to become
familiar with the various forms of academic dishonesty as explained i the Code of Student Rights and
Responsibilitics. Complete information can be found at the following website:

http:/ /www.uky.edu/Ombud. A plea of ignorance is not acceptable as a defense against the charge of
academic dishonesty. 1t 1s important that you review this information as all ideas borrowed from
others need to be properly credited. '

Part 11 of Student Rights and Responsibilities (available online

http:/ /www.uley.edu/StudentA ffairs/ Code/part2.html) states that all academic work, written or
otherwise, submitted by students to their instructors or other academic supetvisors, is expected to be
the result of their own thought, research, or self-expression. In cases where students feel unsure about
the question of plagiaristm involving their own work, they are obliged to consult their instructors on
the matter before submission.

When students submit work purporting to be their own, but which in any way botrows ideas,
organization, wotding ot anything else from another source without approptiate acknowledgement of
the fact, the students are guilty of plagiarism. Plagiarism includes reproducing someone else’s work,
whether it be a published article, chapter of a book, a paper from a friend or some file, or something
similar to this. Plagiarism also includes the practice of employing or allowing another person to alter or
revise the work which a student submits as his/her own, whoever that other petson may be.

Students may discuss assignments among themselves or with an instructor or tutor, but when the
actual work 1s done, it must be done by the student, and the student alone. When a student’s
assignment involves research in outside sources of information, the student must carefully
acknowledge exactly what, where and how he/she employed them. If the words of someone else are
used, the student must put quotation marks around the passage in question and add an appropriate
indication of its origin, Making simple changes while Jeaving the organization, content and phraseology
intact is plagiaristic. However, nothing in these Rules shall apply to

those ideas which are so generally and freely circulated as to be a part of the public domain (Section
6.3.1).

Please note; Any assignment you turn in may be submitted to an electronic database to check for
plagiarism.

Accommodations due to disability




If you have a documented disability that requires academic accommodations, please sce me as soon as
possible during scheduled office hours. In otder to teceive accommodations in this course, you must
provide me with a Letter of Accommodation from the Disability Resource Center (Room 2, Alumni
Gym, 257-2754, email address: jkarnes@etmail.uky.edu) for coordination of campus disability setvices
available to students with disabilities.

Tentative Outline

Review and Hxtension of CLRM Ch. 2-9 Week 1-3

Pooled Cross Sections Ch. 13 Week 4-5

Panel Data Topics: Fixed and Random Effects Ch. 14 Week 6-7

Instrumental Variables Ch. 15 Week 8-9

Simultaneous Equations Ch. 16 Weelk 10-11

Limited Dependent Variables Ch. 17 Week 12-13 |
Sample Selection and Truncation Ch. 17 Week 14-15 |

This is only tentative and meant to provide some guideline as to topics likely to be covered.




