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Subject's general information

Subject name ECONOMETRICS
M 2nd Q@SEMESTER) CONTINUED EVALUATION

Typology

Degree Course Character Modality

Bachelor's Degree in
Business Administration and |3 COMPULSORY
Management

Attendance-
based

Double bachelor's degree:
Degree in Law and Degree in Attendance-
Business Administration and 4 COMPULSORY based

Management

Double bachelor's degree:
Degree in Business
Administration and 4 COMPULSORY
Management and Degree in
Tourism (ADETUR)

Attendance-
based

Double bachelor's degree:
Degree in Computer
Engineering and Degree in |4 COMPULSORY
Business Administration and
Management

Attendance-
based

Double bachelor's degree:
Degree in Business
Administration and 3 COMPULSORY
Management and Degree in
Tourism (ADETUR)

Attendance-
based

Course number of 6
credits (ECTS)

Type of activity, credits,

and groups Activity

type
Number of
credits

PRAULA TEORIA

2.4 3.6

Number of

groups

CABASES PIQUE, MARIA ANGELES

Department APPLIED ECONOMICS
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Teaching load 40%) 60h presencials i (60%) 90h treball autonom
distribution between

lectures and
independent student
work
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Credits
Teaching staff E-mail addresses taughtby  Office and hour of attention
teacher

CABASES PIQUE, MARIA

ANGELES mangels.cabases@udl.cat 15

TRUJILLO BAUTE, ELISA elisa.trujillo@udl.cat 3

Subject's extra information
The course as part of the academic plan

The economy is an empirical science where the confirmation of any proposal is done by way of the comparison,
combining economic theory and empirical knowledge, so that the combination of theory and experience allows for
the formulation of economic models. Thus, Econometrics is a discipline aimed at the empirical comparison of
theories dealing with business and economic phenomena and the description and prediction of economic realities
using statistical resources. Data processing and general statistics, as well as econometric methods in particular,
are an essential tool in many fields of business operation: Sales management, strategic management, forecasts
and any matter on which it is desired to analyse the information provided by the data and for which we want to
establish relationships between different variables. The main objective that is pursued with this subject is to make
sense of the results obtained at all the stages of the use of an econometric model.

Learning objectives

e Utilitzar la terminologia econométrica adequada (CEU1)

Us dels recursos TIC necessaris en el seguiment de I'assignatura (CEU3)

Reconeixer les dades i les técniques econométriques més adequades (CES4) i (CB2)
Especificar correctament un model econométric (CES4)

Estimar un model econometric (CES4)

Validar un model econométric estimat (CES4)

Fixar adequadament I'objectiu objecte d’estudi (CES5)

Interpretar adequadament la informacié subministrada per un model econometric (CES5)
e Aplicar els resultats d’'un model economeétric en la presa de decisions (CES5)

Competences

University of Lleida strategic competences
e Correctness in oral and written language.
Goals

e 1. To use the appropriate econometric terminology

e Master Information and Communication Technologies.

Goals
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e 2. The necessary ICT resources required for the follow-up of the subject

e Master a foreign language.

Degree-specific competences

e Create and direct a business, which listens and responds to the changes of the environment in which it
operates.

e Apply instrumental techniques to the analysis and solution of business problems and to the taking of
decisions.

Goals

3. To recognise the most appropriate econometric data and techniques
4. To properly specify an econometric model

5. To estimate an econometric model

6. To validate an estimated econometric model

¢ Identify and interpret the economical, environmental, political, sociological and technological factors in local,
national and international ambits, and their repercusion upon organizations.

Goals

e 8. To properly interpret the information provided by an econometric model
e 9. To apply the results of an econometric model in decision-making
e 7. To properly set the target that is the object of the study

¢ Intervene in operations belonging to financial entities and markets.

e Perform the roles related to the different functional areas of a business and institutions.

e Elaborate, interpret and audit the economical-financial information of entities and individuals, and provide
them with assessment.

Degree-transversal competences

e Ability to criticise and be self-critical.
¢ Ability to organise and plan.

Goals
e 3. To recognise the most appropriate econometric data and techniques

e Teamwork and leadership.

e Be able to work and to learn in an autonomous way and simultaneously adequately interact with others,
through cooperation and collaboration.

e Ability to analyse and synthesise.

e Act in accordance with rigour, personal compromise and in a quality orientated way.

Subject contents
A. Basic regression model
1. Introduction

1.1 The aims ofeconometrics
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1.2 Modelling. Econometrics researchphases.

1.3 Econometricsmethodology

2. Basic multiple linear regression model.

2.1 Simple linearregression model.

2.2 Formulationand hypotheses of the RLM model.

2.3 Least squaresordinary estimators.

2.4 Estimation byintervals and comparisons of assumptions in the model.
2.5 Prediction

2.6 Restrictedestimates.

2.7 Analysis ofthe residual values.

2.8 Structural permanence.

B. Extensions to the regression model.

1. Specification and multicolinearity errors.

1.1 Validation ofthe model.

1.2 Specificationerrors in the variables.

1.3 Definitionand consequences of multicolinearity.
1.4 Detection ofmulticolinearity.

1.5 Possiblesolutions to high multicolinearity.

1.6 Atypical andinfluential observations.

2. Non-spherical disturbances.

2.1 Definitionand consequences.

2.2 Generalisedleast squares.

2.3Heteroscedasticity. Causes, detection and estimation.

2.4Autocorrelation. Causes, detection and estimation.

3. Qualitative variables.
3.1 Qualitativeexogenous variables. Dummy variables.
3.2 Dummyvariables and temporary models.

3.3 Qualitativeendogenous variable. Models and estimates.
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Methodology

Dates Descripcio: Activitat HTP (2) Activitat treball HTNP (3)
(Setmanes) peto: Presencial (Hores) autonom (Hores)
GG: Presentaci6 assignatura i Llico magistral i Estudi teoria i
Dy 2h. . e
1 Model de regressié basic problemes 1h.30 m realitzacio 4,7h.
GM: Practica 1 Resolucié activitats ’ exercicis
GG: Model de regressié lineal Llico magistral i oh Estudi teoria i
2 multiple problemes 1h 3(') m realitzacio 4, h.
GM: Practica 1 Resolucié activitats ’ exercicis
GG: Model de regressid lineal Llico magistral i oh Estudi teoria i
3 multiple problemes 1h 3(') m realitzacié 4,7h.
GM: Practica 1 Resolucié activitats ’ exercicis
GG: Model de regressié lineal Llico magistral i oh Estudi teoria i
4 multiple problemes 1h 3(') m realitzacio 4,7h.
GM: Practica 1 Resolucié activitats ’ exercicis
GG: Model de regressié lineal Llico magistral i oh Estudi teoria i
5 multiple problemes 1h 3(') m realitzacio 4.7h.
GM: Treball Elaboracio treball ’ exercicis
GG: Errors d’especificacio i Lligé magistral i oh Estudi teoria i
6 multicolinealitat problemes 1h 36 m realitzacio 4, h.
GM: Practica 2 Resolucié activitats ’ exercicis
GG: Errors d’especificacio i Lligé magistral i oh Estudi teoria i
7 multicolinealitat problemes 1h 3(') m realitzacio 4,7h.
GM: Practica 2 Resolucié activitats ’ exercicis
8 GG: Activitat d’avaluacio 1 Prova escrita 2h. 7.,4h.
GG: Pertorbacions no esfériques Llico magistral i 2h. EStUd.I te0|.r|,a !
9 < problemes realitzacio 4.7h.
GM: Practica 3 e 1h.30 m ..
Resolucié activitats exercicis
GG: Pertorbacions no esferiques Llico magistral i 2h. EStUd.' te°f',a !
10 . problemes realitzacio 4,7h.
GM: Practica 3 e 1h.30 m .
Resolucié activitats exercicis
GG: Pertorbacions no esféeriques L9 gl 2h. EStUd.I teorlla !
11 ) problemes realitzacio 4,7h.
GM: Treball - 1h.30m .
Elaboraci6 treball exercicis
GG: Pertorbacions no esferiques Llico magistral i 2h. EStUd.I te0|.r|,a !
12 problemes realitzacio 4.7h.
GM: Treball ., 1h.30 m ..
Elaboracio treball exercicis
GG: Pertorbacions no esféeriques Llico magistral i 2h. EStUd.' ‘e°f',a !
13 - problemes realitzacio 4,7h.
GM: Practica 3 L 1h.30m .
Resolucié activitats exercicis
14 GG: Variables qualitatives Lllgc:ortr;; ?:;[;a“ 2h. E?;L;CIjiIth::Ii”? ! 4.7h
GM: Practica 4 b 1h.30 m aclo o
Resolucié activitats exercicis
15 GG: Variables qualitatives Lllg?org; ?Tlls;rsal ! 2h. Efteﬁi't;ea%:? ! 47h
GM: Practica 4 P e 1h.30 m . o
Resolucié activitats exercicis
16 GG: Activitat d’avaluacié 2 Prova escrita 2h. 7.4h.
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Development plan

Objectius

Activitats d'Avaluacio
Criteris

Observacions

Avaluar els
coneixements
adquirits fins la
data

Activitat d’avaluacio 1

40%

Setmana 8 GG

Prova escrita

Avaluar els
coneixements
adquirits de tot
el curs

Activitat d’avaluaci6 2

40%

Setmana 16 GG

Prova escrita

Aplicaci6 dels
continguts
teorics

Treball

20%

Setmana 15 GM

Presentaci6 oral i
escrita
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Evaluation

Les dues activitats d’avaluacié i el treball sén individuals i obligatories per obtenir la qualificacié final.

L’alumne que no obtingui qualificacio en 'activitat d’avaluacié 2, obtindra com a nota final d’aquesta assignatura la
qualificacié de NO PRESENTAT.

Cada activitat es valorara amb una nota entre 0 i 10.

Es necessari haver realitzat totes les proves per poder accedir a la prova de RECUPERACIO.
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