1. Name of module: Econometrics

2. The unit code: МУБ_6_OНД.17_4

3. Type module: compulsory

4. Semester: 4

5. The volume of the module: total hours - 120 (ECTS credits - 4); contact hours - 52 (lectures -24 hours., practical -28 hr.,)

6. Lecturer: Kuzmenko Olga A. - senior lecturer.

7. Learning outcomes:

Following the completion of the module a student must:

to know: the general method of econometric modeling; principles and rules form the information of statistical data for econometric modeling; methods of identifying independent variables econometric models; Methods specifications regression equations; identify multicollinearity, autoregression, heteroscedasticity and means of eliminating or consideration; methods for options estimation regression equations: the method of least squares, generalized least squares method (Aitken);  trust boundary parameter estimation regression equations and forecast the dependent variable.

be able to: information form arrays of statistical data for econometric modeling; work out simple and multifactor econometric models; use software complexes econometric modeling.

8. The method of teaching: lecture training

9. Necessary preliminary and co-requisites:

pre-requisites : Optimization Methods and Models

10. Course contents:

Subject, methods and objectives of the course. Pair regression models and their research. The generalized least squares method. Methods of the general linear model. Multicollinearity and its impact on the assessment of the model parameters. Econometric models of dynamics. Heteroskedasticity. Construction econometric model of autocorrelation residues. Distributed lag models. Econometric models based on systems of simultaneous equations.

11. Suggested Reading:

1. Leszczynski OL Econometrics: Teach. guidances. for the studio. HI. teach. bookmark. / OL Leszczynski, V. Ryazantsev, AA Yunkova. - K .: AIDP, 2003. - 208 p.

2. Nakonechny SI Econometrics: Text / S.I.Nakonechnyy, T.O.Tereschenko, TP Romaniuk K .: KNEU, 2002. - 296 p.

3. Medvedev MG Econometric modeling: Teach. user. / MG Medvedev - K .: Izd Europe. Univ, 2003. - 140 p.

12. Methods: lectures, practical classes, independent work

13. Assessment methods:

Current control (80%) - oral interviews, testing, individual educational and research objectives

Final control (20%) - exam (theoretical questions, tasks, tests)

14. Language of instruction: Ukrainian

