ECON 5370 The University of Texas at El Paso

ECON 5370: Applied Econometrics
3 Credits

Fall 2025
ECON 5370-03 (CRN 12042): W 6:00 - 8:50 pm, College of Business, room 311

Instructor Information

Instructor: Dr. José R Bucheli

Email: jrbucheli@utep.edu

Office: College of Business, room 205C

Office hours: MW 1:30 - 2:30 pm or by appointment

Course Description

This is a graduate-level course in applied econometrics. Topics covered include linear and
nonlinear regression methodologies, common empirical problems, and other introductory
econometric topics. The course is designed to provide basic expertise in applying econometric
techniques to hypothesis testing, model building, diagnostic testing, and regression analysis.

Prerequisites: ECON 5305: Applied Mathematical Economics

Student Learning Objectives
After successful completion of this course, students will be able to:

1. Formulate and test hypotheses using appropriate econometric methods and interpret
results.

2. Understand and apply regression techniques to analyze relationships between
different types of variables.

3. Build and specify econometric models, selecting appropriate variables and functional
forms.

4. Conduct diagnostic tests to identify violations of modeling assumptions and apply
remedial measures.

5. Use software packages (e.g., Stata) to implement econometric techniques and analyze
data.

6. Present econometric analysis results clearly.

7. Assess the methodology and findings of econometric studies, identifying potential
biases and limitations.


mailto:jrbucheli@utep.edu
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Required Course Materials

1. Textbook: Introductory Econometrics: A Modern Approach by Jeffrey B
Wooldridge, Cengage, 7t edition. ISBN 9781337558860. ECONOMETRICS

A Modern Approact

2. Stata: Please follow the instructions to install Stata on your computer:
https://www.utep.edu/technologysupport/ServiceCatalog/SOFTWARE PAGES/soft
stata.html.

Occasionally, we will work with data in class, so I encourage you to bring your Stata-
enabled laptop to class. You can also access Stata on the COBA lab computers.

3. Blackboard: This course uses Blackboard intensively. This is where you will access
assignments, grades, course announcements, additional materials, and more. You are
required to check the course site regularly.

Course Requirements and Grading Policy

All assignments will be graded within one week of the due date. General feedback will be
provided to the entire class. Your final grade will be based on the completion and quality of
the following items:

1. Problem Sets (7.5% X 4 = 30% of grade): You will submit four problem sets
throughout the semester. These assignments will require you to apply economic
concepts and models covered in class and will be more in-depth than chapter quizzes.

Your homework should be typed in LaTeX or Microsoft Word and submitted as a PDF,
supplemented with Stata do files. For each problem set, submit only one PDF and one do
file. Name your files using the problem set number followed by your last name, e.g.,
PS1_Bucheli.pdf and PS1_Bucheli.do. Please see the course policy on the use of Al below.

2. Exams (30% + 40% = 70% of grade): One midterm (30%) and a final exam (40%).
Mastery of the material comes from consistent practice and thorough study. The exams
will feature a mix of problem-solving and computer-based exercises.

According to the university academic calendar, this course’s final exam is scheduled for
the week of December 8-12, 2025. Please plan all your activities accordingly.

Requirement % of Grade
Problem sets (4) 30%
Midterm exam 30%
Final exam 40%



https://www.utep.edu/technologysupport/ServiceCatalog/SOFTWARE_PAGES/soft_stata.html
https://www.utep.edu/technologysupport/ServiceCatalog/SOFTWARE_PAGES/soft_stata.html
https://www.utep.edu/student-affairs/registrar/academic%20calendars/academic-calendar.html
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Grading Scale

Final grades for this course are based on the following grading scale:

% Grade Letter Grade
90 < Score A
80 < Score <90 B
70 < Score < 80 C
60 < Score <70 D
Score < 60 F

Note: I do not round grades.

Attendance, Absences, and Make-ups

No matter the reason for the absence, failure to attend class always results in missed
discussions, practice, and opportunities to apply the concepts. If you miss class, you are still
responsible for the material covered.

Absences for university-sponsored events and illnesses will be excused with proper
documentation before the due date, and you will have the opportunity to submit late
assignments. If you miss an assignment and it is excused, it is your responsibility to reach out
to me to make up for it.

Incomplete Grades and Class Withdrawals

An incomplete (a grade of “I”) may only be assigned if the student cannot complete the course
due to exceptional circumstances beyond the student’s control that develop after the last day
to withdraw from the course.

[ do not drop students from this class due to poor attendance. If you decide to stop attending
class and do not wish to receive an F grade, it is your responsibility to be advised of deadlines
and drop the class by the appropriate date.

Email Communication

Your UTEP email account is the official means of communicating with the university, your
instructor, and your peers. Information critical to your success is delivered to you via this
account, and you are expected to follow the rules and policies provided to you via this
communication method. I expect you to check your UTEP email daily.

Any message to the instructor should be sent either through Blackboard or your official UTEP
email account. Due to privacy and security concerns, I do not respond to emails from or
about students that do not originate from an official UTEP email address. I will make
every effort to respond to emails within one business day.

Announcements

[ use Blackboard announcements to send time-sensitive and important information to the
entire class. Ensure you receive announcements daily by setting your notification preferences
in Blackboard.
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Scholastic Integrity

| take academic misconduct seriously. This includes plagiarism, cheating, assisting to
cheat, or submitting someone else’s or Al-generated work as your own. Using other
people’s work, ideas, and words and passing them as your own (intentionally or
unintentionally) is dishonest and erodes scholarship. Even using your own work may
constitute academic dishonesty if it was submitted as an assignment for another class and you
did not obtain your instructor’s permission beforehand. Students suspected of violating
academic integrity will be referred to the Office of Student Conduct and Conflict Resolution
(OSCCR).

Anti-discrimination

UTEP does not discriminate on the basis of race, color, national origin, sex, religion, age,
disability, genetic information, veteran status, sexual orientation or gender identity in
employment or the provision of services. Any member of UTEP who engages in discrimination
or other conduct that violates University policy is subject to the full range of disciplinary
action, up to and including separation from UTEP.

Accommodations Policy

The University is committed to providing reasonable accommodations to students with
documented disabilities. Students who become pregnant may also request reasonable
accommodations under state and federal laws and regulations and University policy. To make
a request, please register with the UTEP Center for Accommodations and Support Services
(CASS). Contact CASS at 915-747-5148, email them at cass@utep.edu, or apply for
accommodations online via the CASS portal.

Assistance for Members of the Military and Veterans

UTEP welcomes military-affiliated students to its degree programs, and the Military Student
Success Center and its dedicated staff (many of whom are veterans and students themselves)
are here to help personnel in any branch of service reach their educational goals.

Course Resources

UTEP provides a variety of student services and support. Please refer to
the QR code below for a listing of campus resources or visit:
https://www.utep.edu/advising/student resources/student-success-
resource-hub.html.

Copyright Statement for Course Materials

All materials used in this course are protected by copyright law. The course materials are
only for the use of students currently enrolled in this course and only for the purpose of this
course. They may not be further disseminated or posted online.

Syllabus Modifications Statement

[ reserve the right to change this syllabus, course content, and assignment dates. Any changes
will be announced to the class promptly.


https://www.utep.edu/student-affairs/mssc/
https://www.utep.edu/student-affairs/mssc/
https://www.utep.edu/advising/student_resources/student-success-resource-hub.html
https://www.utep.edu/advising/student_resources/student-success-resource-hub.html
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Course Policy on the Use of Artificial Intelligence

In this course, you will have many opportunities to work with data through problem sets and
in-class activities. As the use of artificial intelligence (Al) becomes increasingly prevalent in
data analysis and econometric work, developing skills in this area is crucial.

A. Importance of Al as an emerging skill

Al technologies can significantly enhance your learning experience by providing quick answers
to basic questions and examples, offering alternative explanations, and suggesting different
approaches to problem-solving. Leveraging Al can help you better understand complex
concepts and improve your efficiency using software tools like Stata. Responsible use of Al can
complement your study efforts and provide additional insights.

B. Voluntary use of Al in the class

While the use of Al is not mandatory, and you are always welcome to contact me with
questions, you are encouraged to explore these technologies (e.g., ChatGPT) to support your
learning. Al can be a valuable resource, particularly for answering questions about data
analysis, software usage, and statistical methods.

C. Enhancing student learning outcomes
Al tools can enhance your understanding and application of econometric techniques by:
e Providing instant feedback and solutions to practice problems.
e Offering diverse perspectives and explanations for complex topics.
e Assisting with troubleshooting and debugging Stata code.
e Suggesting innovative ways to approach data analysis tasks.
D. Potential risks and responsibilities

Be aware that Al tools can sometimes produce hallucinations, incorrect answers, or inaccurate
facts. It is your responsibility to critically evaluate the information provided by Al and verify
its accuracy. Remember, the work you submit must be your own, and you are solely
responsible for ensuring its correctness.

E. Statement of Al use

To ensure transparency, you must submit a “Statement of Al Use” with each problem set.
Writing this statement shouldn’t take long but will help you reflect on your use of Al and
maintain academic integrity. The statement should include the following:

1. Which Al tools were used (e.g., ChatGPT, other Al assistants).

2. How the AI tools were utilized (e.g., clarifying concepts, solving specific problems,
debugging code).

3. The extent to which Al contributed to your work.
F. Support and feedback

If you have any questions about this policy, the use of Al tools, or suggestions on how Al can be
used more effectively in our course, feel free to contact me or visit during office hours. Your
feedback is valuable and can help improve the integration of Al into our course.
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ECON 5370 - Tentative Course Schedule

Week Content
1(8/27) Introduction; Chapter 1: The Nature of Econometrics and Economic Data
2(9/3) Chapter 2: The Simple Regression Model
3(9/10) Chapter 2: The Simple Regression Model (continuation)
4(9/17) Chapter 3: Multiple Regression Analysis: Estimation
5 (9/24) Chapter 3: Multiple Regression Analysis: Estimation (continuation)
PS1 due Wed. 9/24
6(10/1) Chapter 4: Multiple Regression Analysis: Inference
7 (10/8) Chapter 4: Multiple Regression Analysis: Inference (continuation)
Chapter 4: Multiple Regression Analysis: Inference (continuation)
8 (10/15) Review 1
PS2 due Wed. 10/15
9(10/22) Midterm Exam: Chapters 1-4
10 (10/29) Chapter 6: Multiple Reg-ression Analysis:- Further Issues
October 31st: Drop/Withdrawal deadline
11 (11/5) Chapter 7: Multiple Regression Analysis with Qualitative Information
T
13 (11/19) Chapter 8: Heteroskedasticity (continuation)
Chapter 15: Instrumental Variables Estimation and Two-Stage Least
14 (11/26) Squares
Thanksgiving
1 (2] ﬁgil giie\?\ied. 12/3
16 (date TBD) Comprehensive Final Exam




