	The University of Texas at Dallas


Spring 2005

	Course:    MAS 6v05 – Data Analysis with SAS and GAUSS 

	Classes:    Wednesday 2.00 – 4.45 pm in Room SOM 2.902

	Instructor: B.P.S. Murthi
	Homepage: www.utdallas.edu/~murthi
Username: mas6v05 password: gaussian

	Office:      SOM 3.808
	Telephone:  972-883-6355

	Office Hours:  Wed 1-2 pm or 

                          by appointment
	Email: murthi@utdallas.edu


OBJECTIVE

This course teaches PhD students to empirically estimate and interpret some commonly used econometric techniques that will be an invaluable supplement to their training in theoretical econometrics. In addition, the students will learn how to read, organize, clean, and store large datasets and use them in estimation.  The computer packages that will be used to teach will be SAS, and GAUSS.  Some important estimation techniques that will be covered in this course are:

1. Regression analysis

2. Weighted least squares estimation - handling heteroscedasticity

3. Panel data estimation – pooling time series and cross sectional data

4. Estimation of Simultaneous system of equations

5. Discrete choice models – Logit, Probit

6. Survival analysis – Hazard models

7. Data Envelopment Analysis (DEA)

8. Factor analysis

9. Cluster analysis

10. Latent class analysis

11.  Conjoint analysis

TEXT BOOK

“A Handbook of Statistical Analyses using SAS” - second edition by Geoff Der and Brian Everitt, Chapman and Hall/CRC Press.

GRADES

	Midterm exam
	20 %

	Homework Assignments
	30 %

	Quizzes
	10 %

	Class participation
	10 %

	Final Exam
	30 %


A tentative schedule is given below.

SCHEDULE 

	Date
	Topics to be covered
	

	Jan 12
	Introduction to SAS


	

	Jan 19
	SAS fundamentals, statistical procedures

Introduction to Scanner data
	

	Jan 26
	Regression analysis using SAS Introduction to GAUSS 
	

	Feb 2 
	Conjoint Analysis  

Dummy variable regressions
	

	Feb 9
	Cluster analysis
	

	Feb 16
	Factor analysis
	

	Feb 23
	Mid-term exam


	

	Mar 2
	Weighted least squares

Simultaneous system of equations
	

	Mar 9
	No Class – Spring Break
	

	Mar 16
	Discrete choice models


	

	Mar 23
	Survival analysis 


	

	Mar 30
	Latent class analysis

Introduction to Mathematica
	

	April 6
	Data Envelopment Analysis


	

	April 13
	Panel data - pooling cross sectional data with time series data
	

	April 20
	Review


	

	April 27
	Final Exam


	


