SYLLABUS: Statistical financial analysis
	Të dhëna bazike të lëndës

	Academic unit: 
	Faculty of Economics

	Title of the course:
	Statistical financial analysis

	Level:
	Bachelor

	Status of the course:
	Elective

	Year of studies:
	3rd year, 5th semester

	Number of hours per week:
	2+1 

	ECTS credits:
	4 ECTS

	Time/location:
	

	Tutor:
	Prof. Dr. Rahmije Mustafa -Topxhiu

	

	Content of the course:
	This course provides an overview of the statistical tools for analysis of different data. The following topics are also discussed: Data management (Collecting , source and type of the data, etc);  Survey methods; Probability and probability distributions;  Discrete probability distributions; Normal distribution and normal standard distribution; Confidence intervals; Significance testing through hypothesis; Analysis of Linear Correlation; Linear Regression; Multiple regression and correlation.

	Course  objectives:
	The purpose of this course is to provide students with statistical tools necessary to be better producers and consumers of various kinds of data and to enhance decision-making capabilities in a management context. Students will learn, apply and critique statistical approaches to real-world situations through practical application of statistical concepts.

	The expected outcomes:
	Upon finishing this course, students are expected to:

· Upgrade the knowledge gained at the introductory statistics course;
· Apply discrete and continuous probability distributions to compute probabilities;

· Analyze and debate statistical arguments, such as those found in the popular press and scholarly publications; 

· Evaluate and communicate the parameters of populations through the confidence intervals and hypothesis testing for single sample and two sample cases;

· Evaluate how strong is the evidence of the relationship between two or more variables and predict the effect of change in one variable on the other variable.

	

	Contribution to student load (which should correspond to student learning outcomes)

	Activity
	Hour
	Day / week
	Total

	Lectures
	2 
	15
	30 

	Theoretical / laboratory exercises
	1 
	15
	15 

	Practical work
	-
	-
	-

	Contacts with the teacher / consultants
	1 
	15
	15

	Field exercises
	-
	-
	-

	Test, seminars
	-
	-
	-

	Homework
	1
	5
	5

	Student study time (in library or at home)
	
	
	15

	Final exam preparation
	
	
	20

	Time spent on assessment (tests, quiz, final exam)
	
	
	

	Projects, presentations, etc.
	-
	-
	-

	Total
	
	
	100

	

	Teaching methods:  
	The teaching method during the two hours of lectures will focus on lectures and interactive discussions with student participation in the learning process, with individual and group presentations, of various works prepared by the students.

Students are encouraged to research and read materials about the following topics beforehand in order to be more prepared in classroom hours to develop interactive discussions between them in order to acquire faster and deeper implications for important issues in statistics.

The concepts taught during class hours will be practiced through concrete examples and additional problems during exercise hours. Students will be engaged in applying their gained knowledge by applying data sets mainly from Kosovo. Students will be provided classroom and home based tasks which will then be presented and discussed with their peers during exercise classes. Being actively engaged in discussions and in doing homework, students will improve communication and analytical skills. Students will as well gain skills in data entry, cleaning and analyzing by applying Excel and SPSS.

	
	

	Assessment methods:
	Students will be assessed throughout the whole academic year and also by a final exam by applying the following distribution of assessment:

· Active participation: 5%; 
· Practical seminar by using data: 10%;
· Homework- 10% 
· Test 1: 10%; 
· Test 2: 10%
· Final exam accounting for 55% of assessment. 
Criteria for passing the exam are based on the decision note of the Faculty Council and described in the Self-assessment report.

	Literature

	Primary Literature: 
	Rahmije  Mustafa Topxhiu: HYRJE NË STATISTIKË, Prishtinë, 2016 

	Additional Literature:  
	· Prem S. Man, Introductory Statistics, Seventh Edition, John Wiley & Sons, 2010, USA, 
· Douglas A. Lind. William G.Marchal, Samuel A. Wathen, (2013), Basic Statistics for Business & Economics, Eighth Editon, McGraw-Hill/Irwin, International Edition, New York.
· David R. Anderson, Dennis J. Sweeney, Thomas A. Williams, (2013), Statistika për biznes dhe ekonomik, UET press, Tiranë.
· Milan Papiq, Statistika e aplikuar në MS Excel, (2007) përkthim nga kroatishtja, Kolegji Universitar “Victory”. Prishtinë.
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	WEEK
	Topic
	

	Week 1
	Introduction of statistical analysis
	

	Week 2
	Chapter 1.  Data management (Collecting , source and type of the data, etc);
	19-61

	Week 3
	Chapter 8.  Survey methods
	319-347

	Week 4
	Chapter 3 and 4.  Descriptive statistics( Measures of location and dispersion)
	121-189

	Week 5
	Chapter 5.  Probability and probability distributions
	195-242

	Week 6
	Chapter  6. Random variables and discrete probability distributions 
	243-275

	Week 7
	Chapter 7.  Normal distribution and normal standard distribution
	279 -315

	Week 8
	Chapter 9. Sample probability distribution. 
	347-380

	Week 9
	Discussion and First assessment
	

	Week 10
	Chapter 10.  Estimation and Confidence intervals for population mean. 
	383-404

	Week 11
	Chapter 10.  Estimation and Confidence intervals for population proportion.
	405-423

	Week 12
	Chapter 11.  Significance testing through hypothesis I.
	425-458

	Week 13
	Chapter 11.  Significance testing through hypothesis II.
	460-490

	Week 14
	Chapter 12.  Analysis of Linear Regression and Correlation I.
	497-527

	Week 15
	Chapter 12.  Analysis of Linear Regression and Correlation II.
	526-557

	Week 16
	Discussion and Second  assessment
	


	Academic policies and code of conduct:

	- Regular and active participation in lectures and exercises;

- Respecting the hours of lectures and exercises.

- Disabling mobile phones and keeping quiet during lectures hours.
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