[Toouec po3pobKM
HaBYa/IbHUX NPOrpam 3a
KOPAOHOM

CTABULUbKU AHapiin Bonoammmposuy

KaHampaaT eKOHOMIYHUX HayK, AOUEHT

[oueHT Kadeapm eKOHOMIUYHOI KibepHeTHKHK

KMiBCbKMIM HaLUiOHaNbHUM YHiBepcUTET iMmeHi Tapaca LLieByeHKa

YneH HauioHanbHOT KOMaHAM eKcnepTis 3 pepopMyBaHHA
BULLLOT OCBITU B pamKax bonoHCbKOro npouecy



KpOKM pO3p0bKM HaBYa/IbHOT NPOrpamm

* BU3Ha4YeHHA HeobxigHOCTI Ta NOTeHUiaNny Nporpamu

* BU3HA4YeHHSA KNHOYOBUX KOMNETEHTHOCTEN Ta npodanay nporpamm
* dopMmyntoBaHHA pe3ynbTaTiB HaBYaHHA

* BU3HauyeHHA noTpebu «moaynto3auii» nporpamm

e B3Ha4YeHHA KOMMNEeTEeHTHOCTEeN Ta pe3y/bTaTiB HaBYaHHA ANA
KOXKHOro moayna (avcumnninm)

* BU3HaYyeHHA meToAiB HaBYaHHA, OLLIHIOBAHHA
* [lepeBipKa 3abe3neyeHHA 3aABNEHNX KOMMETEHTHOCTEN
* Onuc nporpamu Ta gncumniix

* [lepesipKa 36a/1aHCOBAHOCTI Ta NPUAATHOCTI NPOrpamu
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DESCRIPTION OF THE STUDY PROGRAMNME

TITLE OF THE STUDY PROGRAMME

State code of the
programme
Department(s)/facultie(s) of higher eduaction institution Language(s) of
instruction
Mode of study

Cycle of studies
e.g. distance

Level according to NQS

Tvpe of study and Volume of Total student Contact Individual
duration in vears programme in workload in hours workhours workhours
credits
Full-time
Subject area

Main study study programme

Praralell branch of study
(major)

rogramme (minor) (if taken)
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Degree and/or qualification awarded

Responssible of the study programme Contact information for responssible person
Acrediting institution Period of accreditation
Centre for qualitv assurance

Aims of the study programme

Profile of the study programme

Content of the study programme: Focus and orientation of the study Main characteristic of the study
groups of module (course units) programme programme

Admission requirements Possibilities for prior learning
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Possibilities for further studies

Emplovability

Teaching and learning methods

Assesment methods
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Generic competences

Learning outcomes of the programme

1.1

1.2

21

22

3l

iz

4.1

42

Subject specific competences

Learning outcome of the programme

6.1

6.2

7.1

72

8.1

82




[TpoeKT TUNING

e Pe3ynbrat HaBYaHHA — POPMY/IIOBAHHSA TOrO, WO NOBUMHEH 3HATH,
PO3YMiTH, OBYTU 34aTHUM NPOAEMOHCTPYBATU CTYAEHT NicnA
3aBeplleHHA HaBYaHHA. MOXYyTb BiAHOCUTMCA A0 OKPEMOro MOAyAA
Kypcy, abo TaKoX A0 nepioay HaBYaHHA (Mporpamu NepLuoro,
[PYroro Ym TpeTboro UnKANiB). Pe3ynbtaTn HaBYaHHA BM3HAYAIOTb
BUMOTM ANS NPUCYAKEHHA KPeauTy.

KomneTeHTHOCTiI ABNAIOTb COO0I0 AMHAMIYHE
NOEAHAHHA 3HAaHb, PO3YMIHHA, HABMKIB, YMIHb Ta
34aTHOCTEN. PO3BUTOK KOMMNETEHTHOCTEN € METOIO
HaBYa/IbHUX Nporpam. KomneTteHuii popmyroTbCa B
PiI3HUX HABYANbHUX ANCUUNAIHAX | OLIHIOIOTLCA HA
PiI3HUX eTanax.




KOMMNeTeHTHOCTI Ta pe3yabTaTh HaBYaHHSA

KomneteHTHOCTI Pe3ynbratv HaBYaHHA
* [IpoanKTOBaAHI PUHKOM Npau * Buparkatotbca yepes
e «BNacHiCTb», AKY Ma€ CTyAEHT ROMNETEHTHOCTI
Nicna 3aBepLUeHHA HaBYaHHA * [10Ka3yoTb pPiBEHb PO3BUTKY
KOMMNETEeHTHOCTI

* [loKa3yoTb BUMOIn ANA
Knowledge OTPUMAHHA BIiANOBIAHUX
KpeauTis

e OOpMY/IOIOTLCS BUKNaZa4amMu
e MatoTb 6yTK NpOTECTOBAHI




3B’AA30K MiK KOMMNETEHTHOCTAMM Ta
pe3y/sbTaTamMn HaBYaHHA (aBTOpP: Jeremy Cox)

Competences: ‘a dynamic combination of knowledge, understanding, skills and abilities [...] formed in
different course units and assessed at different stages’
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for Masters




Knacudikauia KOMNeTeHTHOCTEN

e CneujianbHi (paxosi) — € KntoyoBUMU ANA 3400yTTA OyAb-AKOrO
cTyneH, be3nocepeaHbo NOB'A3aHi i3 cneuiaNbHUMKU 3HAHHAMM
npeameTHOi 06nacTi, pobaATb KOXHY OKPEMY HaBYa/ibHY Nporpamy
IHAWBIAYA/IBHOO | NOCNIA0BHOIO.

e 3aranbHi — 3400yBalOTLCA B paMKax MeBHOI HAaBYaJIbHOI NPOrpamum,
ane 36epiratoTb CBOIO BaPTICTb A1 AOBI/IbHOI iHLWOT Nporpamm,
BBAXKAlOTbCA BAXK/IMBUMU NEBHUMMU COLLIAIBHUMU TPYNamu
(Hanpuknag, poboTogaBUAMU, BUNYCKHUKAMM); NOBUHHI ByTH
36anaHCOBaHI i3 cneuiaibHMMN KOMNETEHTHOCTAMM, HaA4aloTb
NOAATKOBI (4acTo BUpIiLLANbHI) NepcnekTMBKU ANA NpaLeBaallTyBaHHA.



3arasibHI KOMNeTeHTHOCTI:

* |[HCTPYMEHTaNbHi (KOTHITUBHI, METOA0NOTIYHI, TEXHONOTFIYHI Ta
NiHTBICTUYHI 34aTHOCTI);

e MirkocobucTicHi (couianbHa B3aemogia Ta cnisnpaus);
e CuctemHi (NnoegHaHHA PO3YMiHHA, CNPUNHATAMBOCTI Ta 3HaHb).




RAOYOBI IHCTPYMEHTA/IbHI KOMMETEeHTHOCTI

e 31ATHICTb A0 aHanNi3y i CUHTEe3y.
e 34ATHICTb A0 OpraHi3auil i NJ1aHyBaHHA.

* ba3o0Bi 3arasibHi 3HaHHA.
e 3aCBOEHHA OCHOB 6a30BMX 3HaHb 3 NPOPeECii.
* YCHe | NucbmoBe CNiJIKYyBaHHA PiAHOIO MOBOIO.

4

* HaBWKM ynpaB/iHHA iHPpopMaLi€to (YMiIHHA 3HAaXoAMTU Ta aHaNi3yBaTH
iHbOpMaLLito 3 Pi3HUX AxKepen).

* 3HAHHA APYroi MOBMW.
e EnemeHTapHi KoM’ tOTEPHI HAaBUYKMN.

e Po3B’A3aHHA Npobnem.
* [IPUNHATTA pilleHb.



K040 Bi MirKOCODUCTICHI KOMNEeTeHTHOCTI

* 30ATHICTb A0 KPUTUKN Ta CAMOKPUTUKM.

e B3aemogia (poboTa B KOMaHAi).

e MixKOCOBUCTICHI HABUKM Ta YMiHHA.

e 34aTHICTb NPALLIOBATM B MiXXANUCUUNNIHAPHIN KOMaHA,.

e 31ATHICTb CMIZIKYBAaTUCSA 3 eKCMepTamMm 3 iHLIKX raay3en.
* [103UTMBHE CTaB/IEHHA A0 HECXOXOCTI Ta IHWUX KYAbTYP.

e 34ATHICTb NPaLOBATN B Mi*KHAPOAHOMY CepeaoBULLI.

* ETMYHi 3060B’A3aHHA. #{
il !



KAKOYOBI CUCTEMHI KOMMETeHTHOCTI

e 30aTHICTb 3aCTOCOBYBATM 3HAHHA HA MPaKTUL,.

e locnigHMUbKI HABUKW | YMIHHA.

e 31aTHICTb A0 HAaBYaHHA.

e 34aTHICTb NPUCTOCOBYBATUCH A0 HOBUX CUTYaLLiN.

e 31aTHICTb NOPOAXKYBATM HOBI iAei (KpeaTUBHICTb).

e JlinepcoKi AKOCTI. A
* PO3YMIHHA KyNbTypW Ta 3BMYAIB IHLWKMX KPaATH. JL
e 31aTHICTb NPALLOBATM CAMOCTIMNHO.

* [1naHyBaHHA | yNpaBAiHHA NPOEKTaMM. ' ﬁ V((

* |HiLIaTUBHICTb Ta AYyX NIANPUEMHMNLTBA. )
e Typ60Ta NpoO AKICTb. ‘@
e ba)XaHHA O0CArTU yCrixy. -



PaxoBi KOMNEeTeHTHOCT]

e B pamKax npoeKTty Tuning NoBHicTO po3pobsieHi nporpamu
EBpobakanaBpiB Ta EBpomaricTpis ana 9 npeameTHux obnacren
(subject areas) — bisHec, Ximisa, Hayku npo 3emnto, Meaarorika,
EBponeuncbKi ctyaii, MatemaTtuka, PisnkKa, Ictopia, CecTpnHCbKa
cnpaBa. BegeTbcsi/3aBeplueHa poboTa No HaBYa/IbHUX NPOrpamax
TPEeTbOro UUKNYy.

Marepiamm (Guidelines and Reference Points for the Design and
Delivery of Degree Programmes in...) € OCTyITHUMH Ha:
http://www.unideusto.org/tuningeu/subject-areas.html




[TpaKTUYHI Nopaan

* PeaniCTUYHICTb MOXNUBOCTI OBONOAIHHA CTYAEHTaMM 3an/1IaHOBAHUX
pe3y/abTaTiB HAaBYaHHA.

* CTyniHb AeTanisauii onncy pesynbTaTiB HABYAHHA.
* [lponopuii pe3yabTaTiB HaBYaHHA B PI3HUX KaTeropiax.




PeaniCTUYHICTb MOXK/IMBOCTI OBO/IOAIHHA
CTyaAeHTaMW 3al1aHOBaAHUMKN Pe3y/ibTdTaMU
HaBYdHHA

* HeobxigHO Nnam’ATaTh, WO A1 OTPUMAHHS

KBanidpikauii cTyaeHT NOBUHEH 3aCBOITH YCi
pe3y/IbTaTU HaBYaHHSA;

e OUiHIOBAHHA pe3yabTaTiB HaBYaHHA (nopir
NO3UTUBHOI OLLHKM) HE NOBMHHO Ha3yBaTMCA Ha
ambiuiax BUKaaayiB, a OPiEHTYBATUCSA HA
HaMCNabLWOro CTyaeHTa, AKMN Ha iX AYMKY 3aCNyroBye
npucyarKeHHa KBanidikau,ii;

e Hema€e Hi4oro NoraHoro B TOMy, WO 3an/laHOBaHi
pe3ynbTaTh HaBYaHHA € “ManoambiTHMMN”;

* MOXNUMBICTb CTYAEHTAMM OBOIOAITM 3aMN/ITAHOBAHUMMU
pe3yabTaTaMn HaBYaHHA NOBUHHA ByTH
ob6r'pyHTOBAHOLO.



CTyniHb AeTani3aull onucy pesy/bTaTiB
HaBYaHHA

e 33HAATO BE/INKA AeTanidauisa: obmerkeHHA cBoboaM BUKNAOaYIB,
HeYynTabenbHiCTb, 3aHAATO BE/IMKA PO3MIPHICTb AOKYMeEHTaUl;

e 3aHAATO Mana AeTanisauifa: pobuTb ONUC MaNo KOHKPETHMM, moayni
MOKYTb CTaTh c1abo noB’A3aHMMM MiXK coObOto, BTPAYaETLCA
LINICHICTb Nporpamm,

* PeKkomeHA0BaHa KiNbKICTb pe3y/ibTaTiB HABYAHHA ANA NPOorpamm
nepworo unkny —45-60 nosuyin.

e EKTC pekomeHaye He binble 6-8 pe3ynbraTtiB HABYaHHA ANA
KOXXHOro moayna (nonbcbKi pekomeHaauii — 4-8).



[TponopLll pe3ynbTaTiB HaBYaHHA B PI3HUX
KaTeropiax

e OaHa i3 OCHOBHMX Uinen pedopmm 3MiCTy HaBYaIbHMX NPOrpam —
BOHW NOBUHHI CTaTK “MiLHO HAaCMYEHUMKU” YMIHHAMM Ta CyCNiIIBHUMU
KOMMETEeHTHOCTAMM (Ha CbOroAHi AOMIHYIOTb 3HaHHA).

e AK B3ipeLb peKOMeHAYETbCA Habip pe3ynbTaTiB HaBYaHHA ANA
Hanpamy “MatemaTmKa”, KM MICTUTb Y NPOrpPami NepPLOro UUKAy:
11 PH KaTeropii 3HaHHA, 36 PH KaTeropii ymiHHA, 7 PH KaTeropii
CyCniNIbHI KOMNETEHTHOCTI; y nporpami gpyroro unkny: 14 PH
KaTeropii 3HaHHA, 21 PH KaTeropii ymiHHA, 7 PH KaTeropii cycninbHi
KOMMETEHTHOCTI.
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Code

Modules (course units) according to the

groups

Credits

Total stndent
workload

Contact hours

Individual work

Key competences oF the study programme

Generic competences

Subject specific competences

2.

3. | 4. 5. | 6 | 1. ]

Key learning outcomes

1.1

1.2

2.1

22

31 (32|41 (|42 |51 (52|61 (62 |71 (72|81

8.2

Yearl

1600

1 SEMESTER

Core modules:

Module

Module

Electives:

Module

Module

2 SEMESTER

30

Core modules

Module

Module

Electives:

Module

Module

Year IT

60

1600

1 5EMESTER

30

Core modules

Module

Module

Electives

Module

Module

4 SEMESTER

30

Core modules

Module

Module

ETC...




AHaNI3 HaBYa/IbHOI NPOrpamm

e MaTpuuA MiCTUTb NYCTUIA CTOBNYUK: 3aN/1aHOBAHWUI pe3ynbTaT
HaB4YaHHA (PH) He 3acBOOETLCA B NPOLLECi HABYAHHA 33 AaHO
nporpamoto (He BifobparkeHn B })KoaHOMY MOAY/I);

e Cnabo 3anoBHEHUN CTOBMYUK: 3aCBOEHHA 3anaaHoBaHoro PH € nig,
3arpo30to (3an1eXnTb Anue Big, oAHOro-AB0OX MOAYANIB);

e 3aHAATO 3aNOBHEHWUWN CTOBMYMUK: 3an1aHoOBaHMM PH nomiHye B
Nporpami, MOXX/IMBO, KOWUTOM iHLUUX;

e Cnabo 3anoBHEHUN PAAOK: AaHUN MOAYNb HE BHOCUTb iCTOTHOTO
BK/J1aZly B Nporpamy.
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* AHani3 HeobxiAHO NOBTOPIOBATM NICNA KOXKHOI | |
iTepauii oHoBNeHHA nporpamu! .
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TITLE OF THE MODULE

Code

Teacher(s) Department
Coordinating:
Others:
Study cycle Level of the module Type of the module
Form of delivery Duration Langage(s)
Prerequisites
Prerequisites: Co-requisites (if necessary):

Credits of the module Total student workload

Contact howrs

Individual work howrs




[TpyKNaa po3paxyHKy
KIZIbKOCTI KpeauTiB

3aranbHum obcar — 10 ECTS (250-300 roamH):

e /leKkuii: 2 roguHn Ha TuaeHb X 15 TmxHiB (25/30 hours = 1 ECTS
credit)

e BuByeHHA nigpy4YHuKa (500 cTOpiHOK) Ta CKNagaHHSA icnuty — 6
CTOPiHOK 3a rogmHy = 83 roanHu = 3 ECTS credits

 HanucaHHAa poboTn Ha 7-10 cTopiHOK (06pobKa 700-1000 cTopiHOK
nitepatypu) = 140 roanH = 5 ECTS credits

* YuTaHHA Ta aHaNi3 pobiT ogHOrpynHMKIB (2 rognHM Ha TUXKAEHb X 15
TMXHiB = 30 hours = 1 ECTS credit)

1+3+5+1 = 10 ECTS credits
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Aim of the module (course unit): competences foreseeen by the study programme

Learning outcomes of module (course umit) Teaching/learning methods Assessment methods
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Contact work hours

Time and tasks for
individual work
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Assessment strategy Weig | Deadlines Agsessment criteria
ht in
%
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Author

Year
of
issne

Title

No of
periodical or
volume

FPlace of printing. Printing
house or intrenet link

Compulsory literature

Additional literature
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Course Syllabus
Lecturer: Ass.Prof. Andriy Stavytskyy

Course unit title Econometric Analysis

ECTS credits 6

Auditorial hours 28

Prerequisites Calculus; Linear algebra; Statistics; Econometries; Applhied
Econometrics

Language of instruction | English
Objective of the course | To further develop the understanding of econometrics as a tool
in econommic analysis.
Description This course 1s 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 mvolving 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. Dustributed Lag Models
2.1 Lagged variables
2.2 ARDL Models
2.3 Estimation with Exogenous Regressors
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7.4 Models for longitudinal data
7.5 Estimation
7.6 Example of survival analysis

Reading list

Andersen, Borgan, Gill and Keiding (1993). Stafistical
Models Based on Counting Processes. Springer-Verlag,
New York.

Baltagi B. H. (2008), Econometric Analysis of Panel
Data, 4th ed_, John Wiley, New York.

Bollerslev, T.P. (1986), Generalized Autoregresive
Conditional Heteroscedasticity, Journal of Econometrics.
Buchinsky M. (1998), “Recent Advances in Quantile
Regression Models™, Journal of Human Resources, Vo.
33, Pps. 88-126.

Cox DR and D. Oakes (1984). Analysis of Survival
Data. Chapman and Hall.

Enders, W_(2003). Applied Econometric Time Series,
second edition. Wiley

Engle R_F.(2001), GARCH 101: The Use of
ARCH/GARCH Models in Applied Econometrics,
Journal of Economic Perspectives.




HaByanbHMM nnaH (syllabus) — 3

Teaching Methods
Activity Number Hours
Lectures (2 hours each) 6 12
Seminars (2 hours each) 8 16
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
Semunar’s activity, imneluding fulfilling 20%
special self-tasks
Individual project 40%
Written exam (theoretical part) 20%
Written exam (practical part) 20%




[1AKyto 3a yBary!

KoopauHaTtop ECTS KMiBCbKOro HauioHanbHOMO YHiBEPCUTETY IMEHI
Tapaca LLleByeHKa

YneH HauioHanbHOT KOMaHAWM eKCnepTiB i3 pePpopMyBaHHA BULLOIT
OCBITM YKpaiHU

K.e.H., gou. A.B. CTaBMLbKUA
a.stavytskyy@gmail.com
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