TILBURG UNIVERSITY - DEPARTMENT OF ECONOMETRICS AND OPERATIONS RESEARCH

230316 — Empirical Research in Business
Fall 2009

Instructors: Jonathan Hill (first half) Meltem Daysal (second half)
Office: K525 K625

Email: jbhill@email.unc.edu meltem.daysal@uvt.nl
Phone: 076 - 466 2365 013 - 466 2064

Office hours: By appointment By appointment

Teaching Assistant: Tunga Kantarci
Office: B622

Phone: 013 - 466 3426

Email: kantarciQuvt.nl

Office hours: Wednesdays 17:00-19:00

Lectures: Tuesdays 15:45-18:30, CZ 112
Labs: Wednesdays (23/9, 7/10, 14/10, 4/11, 11/11, 25/11, 9/12) 14:45-16:30, GZ 102
Textbook: Introductory Econometrics, 4th Edition, Jeffrey Wooldridge (ISBN: 0324581629)
Course Webpage:
First half: http://www.unc.edu/~jbhill/Tilburg_Res_Meth_MA_homepage.htm
Second half: http://www.meltemdaysal.com/teaching/erb.html

Introduction

Empirical Research in Business is a course that aims to expose students to econometric
techniques frequently used in applied microeconomic research. At the end of the semester,
students will be able to conduct basic empirical work using economic data and to evaluate
empirical research that others have done. Course time will be split evenly between theory
and examples. We will first present a standard textbook treatment of the topic, then we
will discuss a number of papers that have used the techniques outlined in class. Students
will be expected to read the assigned papers and be able to discuss them. To assist you
in your programming and to provide you with a better understanding of the techniques
we will be discussing, the teaching assistant, Tunga Kantarci, will hold seven computer
sessions. The statistical software used in these sessions will be STATA.

Prerequisites

A solid introductory course in statistics.
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Grading and Course Policies

Your final grade will be based on:

20% Problem Sets
40% Midterm Exam (October 20, 2009)
40% Final Exam (December 8, 2009)

Make-up exams will be given only in the event of illness substantiated by a doctor’s
note. There will be no extra credit opportunities.

Problem Sets

Throughout the semester you will receive four problem sets (two in each half). They
will be posted on the corresponding course websites. The problem sets will blend both
econometric theory and practice, involving problem solving and STATA applications. You
will be graded based on effort. You will receive full credit if you make an honest attempt
to answer all the questions. Problem sets are due at the beginning of the lecture. If you
can’t make it to class, you can email your answers. We will either solve the problem sets
during the lecture or we will post the solutions to our websites. For that reason, problem
sets that are handed in/emailed late will not receive any credit.

Midterm and Final
All exams will be closed-book. The midterm will cover the first half of the semester,
while the final will cover the second half.
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