Course Syllabus

Lecturer: Ass.Prof. Andriy Stavytskyy

Course unit title

Econometric Analysis

ECTS credits

6

Auditorial hours

28

Prerequisites

Calculus; Linear algebra; Statistics; Econometrics; Applied
Econometrics

Language of instruction

English

Objective of the course

To further develop the understanding of econometrics as a
tool in economic analysis.

Description

This course is a further investigation into econometric methods
and techniques. It is particularly useful for students intending
to undertake empirical analysis in their master thesis or
research projects, for those who consider entering into
employment involving numerical analysis.

Learning outcomes

1. Students will know the modern models for analysing
financial, macroeconomic, microeconomic data

2. Students will be able to apply models for real data,
providing their economic analysis

3. Students will be able to choose models that suit best of
all the real economic data

Course unit content

1. Introduction to Econometric Analysis
1.1.Econometric review
1.2.Examples of non-linear models
1.3.Estimation of Non-Linear Regression
2. Distributed Lag Models
2.1.Lagged variables
2.2.ARDL Models
2.3.Estimation with Exogenous Regressors
2.4.Forms of lags
2.5.Koyck transformation
2.6.Estimation of Distributed Lag Models
3. GARCH-models
3.1.Non-linear models
3.2.Autoregressive Conditionally Heteroscedastic Models
3.3.Different modifications of GARCH-models
3.4.Application of GARCH Models in stock markets
3.5.Application of GARCH Models for investment
decisions
3.6.Application of GARCH Model to forecast the Gold
Futures Prices
4. Binary-Valued Dependent Variables
4.1.Binary-Valued Dependent Variables
4.2 .Probit/Logit Models
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4.3.Estimating a Probit/Logit Model
4.4.Deriving Probit/Logit

Panel Data Analysis

5.1.Panel Data

5.2.Panel Data DGP’s

5.3.Fixed Effects

5.4.Random Effects

5.5.The Hausman Test

Quantile Regression

6.1.Motivation of Quantile Regression
6.2.Quantile regression Estimation
6.3.Properties of the Estimator
6.4.Example of Quantile regression
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Teaching Methods

Activity Number Hours
Lectures (2 hours each) 7 14
Seminars (2 hours each) 7 14
Individual project 1 Self-fulfilling at home
Exam (theoretical part) 1 1

Exam (practical part) 1 1

Lectures provide the overall structure of the course and the main medium for
transferring of the central ideas. Seminars provide computer tasks, related to lecture topics.
Individual project develops analytical and research skills of students.

Assessment Methods

Description Per cent of assessment
Seminar’s activity, including fulfilling 20%
special self-tasks

Individual project 40%
Written exam (theoretical part) 20%
Written exam (practical part) 20%
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