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Component Contact Hours
Lecture 20.000
Tutorial 20.000

Grading Basis: 40 %

Assessment Details

Category Short Description Weighting Exam
Description (%) Duration

Exam AS1 Examination 80.0 2.00

Test AS2 Test - 50 minutes 10.0

Test AS3 Test - 50 minutes 10.0

Aims

1.To provide the mathematical and statistical underpinning for the study of banking,
economics and finance.

2.To enable students to use appropriate Excel and Eviews functions for the
mathematics of banking and finance.

3. To enable students to use Excel and appropriate software for statistical analysis.
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Learning Outcomes

After completing the module the student should be able to:

1 Construct, analyse and solve mathematical models for banking and finance using
Excel.

2 Use Eviews to produce graphs and summary statistics

3 Use Eviews to conduct basic statistical tests for differences between means and
analysis of variance

4 Use Eviews for multiple regression analysis and correctly interpret the diagnostic
statistic for testing for hetroscedasticity and auto-correlation

5 Write suitable reports based on statistical information and the statistical analysis of
financial information

6 Interpret and critically evaluate statistical and/or mathematical modes used in

specialist publications
Learning Outcomes of Assessments

The assessment item list is assessed via the learning outcomes listed:

EXAM 1 2 3 4 5
TEST 1 5 6
TEST 1 6

Outline Syllabus

Linear Algebra

Non linear optimisation

Financial Mathematics

Summary Statistics

Hypothesis testing based on differences between means (t tests, F tests)
Regression analysis - correlation, simple and multiple regression

Tests for auto correlation and hetroscedasticity

Learning Activities

Lecturer will cover:

Mathematical and statistical topics. The use of appropriate functions in Eviews and
Excel. Statistics software.

Tutorials will involve:

Mathematical modelling and the application of Excel and Eviews functions. Statistical
analysis using appropriate software
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Notes

The module covers the mathematics necessary for the study of banking and finance,
and an introduction to statistical software. Solutions to modules are to be achieved

using mathematical methods and, where appropriate, Excel and/or Eviews.

Statistical analysis is undertaken using Excel and Eviews.

The tests are designed to be diagnostic, and to provide formative feedback. The
examination is the terminal summative assessment.
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