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ECON 366 A01 

 Econometrics- Part II 

CRN :21084 

Winter Session: January 2022- April 2022 

Instructor Name: Dr. Maliha Nazir 

E-Mail: malihanazir@uvic.ca  

Zoom Office Hours: Thursday (1 P.M – 2 P.M) or by appointment 

Zoom Link:  https://uvic.zoom.us/j/82465882464  

  Class time: Mondays and Thursdays (10 A.M. -11:20 A.M) 

  Class Location: Maclaurin Building (MAC) D010 

  TA: Matt Marcoux mmarcoux@uvic.ca  

  Lab: Wednesdays (4:30 P.M. – 5:20 P.M) in Business & Economics Building 180  

  Prerequisite 

  Econometrics Part I (Econ 365) 

 

   

Course Content 

ECON 366 will introduce students to the classical linear regression model. This course will provide you with a solid background 

for conducting basic empirical research and also prepare you for more advanced courses in econometrics. The objective of the 

course is to understand theoretical concepts of basic econometrics including matrix algebra. The mathematics of econometrics 

will be introduced only as needed. 

 

Course Format 

 

We are beginning the term under COVID-19 protocols, with uncertainty about if and when it will be possible to return to in-

person classes. Our plans for how to proceed this term must recognize these uncertainties. This course will be delivered online 

from January 10th - January 21st via Zoom sessions and afterwards via face-to-face class sessions with online office hours held in 

Zoom. After January 21st, if the class session is via Zoom or an asynchronous session, I will announce it on Brightspace ahead 

of time so that you can join the session or watch the recorded session. 

 

Lab Sessions  

The lab sessions will be conducted by the TA. It is mandatory for all students to attend the lab sessions and submit the lab 

assignments. We will be using the EViews econometrics package for all applications. 

 

 

Learning Outcomes  

On successful completion of the course, the students will be able to: 

1. List and explain the assumptions underlying regression models. 

2. Use statistical software to analyse data and present results. 

3. Use econometric models and methods to interpret and analyse data in economics. 

 

Textbook 

  The optional textbooks for this course are:  

Vogelvang, B. (2005). Econometrics: Theory and Applications with EViews, Pearson: Harlow. 

Stock, J.H. & Watson, M.W. (2018). Introduction to Econometrics. New York: Prentice Hall. 

Greene, W.H. (2017). Econometric Analysis. 8th edition. New York, NY: Pearson. 

Wooldridge, J.M. (2019). Introductory Econometrics A Modern Approach.7th Edition. 

Note that the notation in the books may not conform with that given in lectures, nor may the material covered perfectly 

overlap. 

mailto:malihanazir@uvic.ca
https://uvic.zoom.us/j/82465882464
mailto:mmarcoux@uvic.ca
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Grading 

The final grade is determined as follows:  

 

 

Assignments: 20 % 

Quizzes:  20% 

Lab exercises: 10% 

Midterm Exam: 20 % 

Final test: 10 % 

  Group project  

  and presentation                  20 % 

 

Assignments: There will be two assignments of 10% each. 

 

Quizzes: There will be four quizzes of 5% each. 

 

Lab Exercises: All lab exercises should be completed by yourself. You cannot share computer outputs and/or answer with any 

other classmate and cannot copy or slightly modify any other classmate’s answer. These exercises will not be marked but you 

will receive a 1 (completed) or 0 (not completed) for the lab class. If you attend all 11 labs then you will score 10% towards 

your final grade; if you attend 10 of the 11 labs then you will score 8% towards your final grade and if you attend 9 of the 11 

labs then you will score 5% towards your final grade. You will receive an N for Econ366 if you attend less than 9 lab classes. 

The first lab will be on January 12 via Zoom session arranged by the TA. 

 

Midterm: The midterm exam is scheduled for February 28, 2022. Should you miss this test due to medical reasons, please 

contact me by 11:59 pm on February 27 and provide proper medical documentation by 11:59 pm on March 1 – a 

supplementary test will be arranged. 

 

Group Project and presentation:  

• Each group will have four members.  

• The project details will be posted by February 10 on Brightspace.  

• You must submit your project by 11:59 PM on March 24. 

• Each group will give a 15-minute-long presentation on April 7.  

 

Final test: The Final test is scheduled for April 4, 2022.  

Grading Scale: 

A+ A A- B+ B B- C+ C D F or N 

90-100 85-89 80-84 77-79 73-76 70-72 65-69 60-64 50-59 0-49 

 

Students should review the University’s more detailed summary of grading. 

 

Course Policies 

This course adheres to the Undergraduate Course Policies of the Department of Economics that deal with the following 

issues: 

• Academic concessions 

• Academic integrity (plagiarism and cheating) 

• Attendance 

• Grading 

• Inclusivity and diversity 

• Late adds 

• Late assignments 

• Repeating courses 

• Review of an assigned grade 

• Sexualized violence prevention and response 

• Students with a disability 

https://www.uvic.ca/calendar/future/undergrad/index.php%23/policy/S1AAgoGuV?bc=true&bcCurrent=14%20-%20Grading&bcGroup=Undergraduate%20Academic%20Regulations&bcItemType=policies
http://www.uvic.ca/socialsciences/economics/undergraduate/home/course%20policies/index.php
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• Term assignments and debarment from examinations 

• Travel plans 

• Waitlists 

 

The following policies are explicitly included because of their importance. 

 

Examinations 

Attendance at all scheduled examinations is mandatory. Consideration for missed examinations will be given only on the 

basis of documented illness, accident or family affliction, and for no other reasons. In the event of a missed final examination, 

students are advised to follow the procedures outlined in the University Calendar. 

 

Students are advised not to make work or travel plans until after the examination timetable has been finalized. Students who 

wish to finalize their travel plans at an earlier date should book flights that depart after the end of the examination period. 

There will be no special accommodation if travel plans conflict with the examination. 

 

Waitlist Policies 

• Instructors have no discretion to admit waitlisted students or raise the cap on the course. 

• Students on the waitlist should discuss with the instructor how to ensure they are not behind with 

coursework in the event they are admitted. 

• Registered students who do not show up in the first seven calendar days from the start of the course may be dropped 

from the course. 

• Registered students who decide not to take the course are responsible for dropping the course, and are urged to do 

so promptly out of courtesy toward waitlisted students. 

• Waitlist offers cease after the last date for adding courses irrespective of published waitlists. 

 

Academic Integrity 

Academic integrity requires commitment to the values of honesty, trust, fairness, respect, and responsibility. Students are 

expected to observe the same standards of scholarly integrity as their academic and professional counterparts. A student who 

is found to have engaged in unethical academic behaviour, including the practices described in the Policy on Academic 

Integrity in the University Calendar, is subject to penalty by the University. 

 

You will be asked to sign a pledge of integrity on each exam/assignment that you undertake online. 

Review What is Plagiarism for the definition of plagiarism. Note: Submitted work may be checked using plagiarism 

detection software. 

 

 

University Policy on Human Rights, Equity and Fairness 

The University is committed to promoting, providing and protecting a positive, supportive and safe learning and working 

environment for all its members. 

 

See General University Policies 

 

Accessibility & Health Resources 

Centre for Accessible Learning 

Students with diverse learning styles and needs are welcome in this course. In particular, if you have a disability/health 

consideration that may require accommodations, you are free to approach me; however, you must register with the Centre 

for Accessible Learning (CAL) for formal arrangements to be made. The CAL staff are available by appointment to assess 

specific needs, provide referrals and arrange appropriate accommodations. The sooner you let us know your needs the 

quicker we can assist you in achieving your learning goals in this course. 

 

Health Services - University Health Services (UHS) provides a full service primary health clinic for students, and coordinates 
healthy student and campus initiatives. 

 

Counselling Services - Counselling Services can help you make the most of your university experience. They offer free 

https://www.uvic.ca/calendar/future/undergrad/index.php#/policy/HJjAxiGO4?bc=true&bcCurrent=11%20-%20Academic%20Concessions&bcGroup=Undergraduate%20Academic%20Regulations&bcItemType=policies
https://www.uvic.ca/calendar/future/undergrad/index.php#/policy/Sk_0xsM_V?bc=true&bcCurrent=08%20-%20Policy%20on%20Academic%20Integrity&bcGroup=Undergraduate%20Academic%20Regulations&bcItemType=policies
https://www.uvic.ca/calendar/future/undergrad/index.php#/policy/Sk_0xsM_V?bc=true&bcCurrent=08%20-%20Policy%20on%20Academic%20Integrity&bcGroup=Undergraduate%20Academic%20Regulations&bcItemType=policies
http://library.uvic.ca/instruction/cite/plagiarism.html#whatis
https://www.uvic.ca/calendar/future/undergrad/index.php#/policy/HkQ0pzdAN?bc=true&bcCurrent=%20General%20University%20Policies&bcGroup=General%20University%20Policies&bcItemType=policies
https://www.uvic.ca/services/cal/
https://www.uvic.ca/services/cal/
https://www.uvic.ca/services/cal/
http://www.uvic.ca/services/health/
https://www.uvic.ca/services/counselling/
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professional, confidential, inclusive support to currently registered UVic students. 

 

Elders' Voices - The Office of Indigenous Academic and Community Engagement (IACE) has the privilege of assembling a 

group of Elders from local communities to guide students, staff, faculty and administration in Indigenous ways of knowing and 

being. 

 

Course Experience Survey (CES) 

I value your feedback on this course. Towards the end of term you will have the opportunity to complete a confidential 

course experience survey (CES) regarding your learning experience. The survey is vital to providing feedback to me 

regarding the course and my teaching, as well as to help the department improve the overall program for students in the 

future. 

 

When it is time for you to complete the survey, you will receive an email inviting you to do so. If you do not receive an email 

invitation, you can go directly to the CES log-in. You will use your UVic NetLink ID to access the survey, which can be 

completed on your laptop, tablet or mobile device. I will remind you nearer the time, but please be thinking about this 

important activity, especially the following three questions, during the course. 

• What strengths did your instructor demonstrate that helped you learn in this course? 

• Please provide specific suggestions as to how the instructor could have helped you learn more effectively. 

• Please provide specific suggestions as to how this course could be improved. 

 

Repeating Courses 

Be aware of the policy regarding the repeating of courses; see see University  Calendar.. In order to request permission to 

attempt this course for the third time, you must follow the instructions provided under the Repeating Courses  policy on the 

Economics website. 

Failure to obtain permission will result in deregistration from the course. 

 

Course Schedule 

 

`The following topics will be covered in the course: 

• Review of basic Econometrics  

• Classical Linear Regression Model (CLRM) 

• Assumptions of CLRM 

• Qualitative Dependent Variables 

• Models with endogenous explanatory variables 

• Simultaneous Equations Model  

  

 

 The tentative course schedule is below: 

 

Week Due Dates and Exam 

Information 

1 
January 10-14 

 

2 
January 17- 21 

Assignment 1 due on Jan. 20 

3 
January 24- 28 

Quiz 1 on Jan. 24 

4 
January 31-February 4 

Assignment 2 due on Feb. 3 

5 
February 7- 11 

Quiz 2 on Feb. 7 

 
6 

February 14-18 
Group Project details will be 

posted 
7 

February 21-25 
 

Reading Break 

https://www.uvic.ca/services/indigenous/students/programming/elders/index.php
http://www.uvic.ca/learningandteaching/students/resources/ces/login.php
https://www.uvic.ca/socialsciences/economics/undergraduate/home/course%20policies/index.php
http://www.uvic.ca/socialsciences/economics/undergraduate/home/course%20policies/index.php
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8 
February 28-March 4 

Mid term exam on Feb. 28 

9 
March 7-11 

 

10 
March
14-18 

Quiz 3 due on March 10 

11 
     

March 

21-25 

Group Project due on March 24 

12 
March 

28-
April 

1 

Quiz 4 on March 28 

Review on March 31 

13 
April 
4-8 

Final test on April 4 
Presentation on April 7 
Classes end on April 7 

 

EViews and R 

EViews is the econometrics software used in this course. Assignment questions are based on the capabilities of this package, and 

exams will assume that you are familiar with interpreting EViews output. Consequently, you may not submit output from other 

software. For students wishing not to use the campus computer labs, from the EViews website you can purchase at moderate 

cost (US$50 plus tax) EViews University Edition for installation on your computer. It has all the capabilities you will need for 

this course. (On the EViews website you will also see mention of the free EViews Student Version Lite. However it is unsuitable 

for this course because it only permits the use of an existing workfile, not the creation of a new workfile or saving an updated 

workfile.) 

If you prefer to work in R, please make sure you discuss it with the TA. The software package R, which is easily executed using 

RStudio, a user-friendly interface that can be downloaded, for most common operating systems. First, download R at: 

Windows Users: https://cran.r-project.org/bin/windows/base/  

Mac Users: https://cran.r-project.org/bin/macosx/ 

 

Then download RStudio at: https://rstudio.com/products/rstudio/download/  

A helpful R book, written for use in econometrics, is: 

Heiss, F., 2016, Using R for Econometrics, a free version of which can be read as html online, at http://www.urfie.net/ 

 

 

E-mail correspondence 

Emails should be limited to critical matters, such as inability to attend class, an exam, or prolonged illness, and should include 

the course name and number in the subject line. Questions on course material should be asked during the class. The standard 

format for writing a letter must be used. This means it should begin with a salutation (e.g. Dear….), include full sentences and it 

must conclude with a signature that includes your full name and V# . Text message lingo should not be used. 

• Questions regarding class material must be asked during the Zoom video conferencing sessions or class sessions. 

• Questions about course assignments must be asked during the Zoom video conferencing sessions or via the Discussion 

Forum. This ensures that all students receive the same information on an assignment. 

• Emails regarding course material will be disregarded. 

• Please email me if you require an accommodation for any missed assessment. 

• Please keep a copy of all work submitted until final marks have been posted. 

 

I usually respond to the emails within 24 hours but if you need an appointment, please send me an email at least two days 

before and include the topic or specific question so that I can respond to your question. To maintain work/life balance, I will 

not usually respond to emails or other inquiries after 3:30 pm on weekdays and I might be unavailable on weekends and 

statutory holidays.  

 

Electronic devices 

No electronic devices, chatting, or web searching during tests. 

https://cran.r-project.org/bin/windows/base/
https://cran.r-project.org/bin/macosx/
https://rstudio.com/products/rstudio/download/
http://www.urfie.net/
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Educational Technology 

 

Brightspace is an e-learning platform that will allow us to interact and collaborate over the course of the semester. Some course 

material including readings, lecture notes, and course announcements will be posted on our Brightspace page. For further 

information on Brightspace please visit the following pages:  

(1) https://www.uvic.ca/systems/services/learningteaching/brightspace/index.php  

(2) https://www.uvic.ca/students/index.php click on the Brightspace tab and then sign in using your NetLink ID and 

password  

 

 

Educational Technology involving storage outside Canada 

I will be using Zoom for my online office hours. While Zoom is currently updating their service so that a user can select the data 

centre region (i.e., Canada in our case) that their account can use for real-time meeting data in-transit, the data is currently stored 

on US servers. To set-up a Zoom account, personal information is required. Information on Zoom’s privacy policy and the terms 

of use can be found at https://zoom.us/docs/en-us/privacy-and-security.html  

 

 

If you are not comfortable with your personal information being stored outside of Canada, please speak to me within the first 

week of class about using an alternative (such as using an alias or nickname).  

Otherwise, by continuing in this course, you agree to the use of the educational technology in the course and the storage of 

personal information outside of Canada. 

Sexualized Violence Prevention & Response 

 

UVic takes sexualized violence seriously, and has raised the bar for what is considered acceptable behaviour. Students are 

encouraged to learn more about how the university defines sexualized violence and its overall approach by visiting 

www.uvic.ca/svp . If you or someone you know has been impacted by sexualized violence and needs information, advice, 

and/or support please contact the sexualized violence resource office in Equity and Human Rights (EQHR). Contact 

svpcoordinator@uvic.ca.  

http://www.uvic.ca/svp
mailto:svpcoordinator@uvic.ca

