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UNIWERSYTET WARSZAWSKI






WYDZIAŁ ZARZĄDZANIA

KARTA PRZEDMIOTU

	Kod przedmiotu w USOS (course cod of USOS)

	_

	Kod przedmiotu SOCRATES 
(course cod of SOCRATES)
	_

	Nazwa przedmiotu (cours title)

	Financial data analysis

	Typ przedmiotu (type of course)

	Specjalnościowy (do wyboru) Elective 

	Poziom przedmiotu (level of course)


	Średniozaawansowany, upper - intermediate

	Rok studiów, semestr (year of study, semester)
	I year, M.A. 


	ECTS (number of credits)

	4

	Metody nauczania (teaching methods)

	Laboratory, econometric software application

	Język wykładowy przedmiotu (language of instruction)


	English

	Imię i nazwisko wykładowcy (name of lecturer)


	Karolina Puławska

	Wymagania wstępne (prerequisites)


	Basic knowledge of statistics, microeconomies, macroeconomics and finance

	Cele przedmiotu (objectives of the course, preferably expressed in terms of learning outcomes and competences)


	Student knows and understands the research methodology and the terminology in the scope of the discipline of management and quality as well as in supplementary disciplines (Economics and Finance, Legal Sciences).

Knows and understands in a thorough manner methods, procedures and practices for effective management in an organisation operating on international markets.

Knows and understands in a thorough manner the economic conditions of organisational, strategic, marketing, financial decisions in an organisation operating in international markets.

Knows and understands complex technological, social, political, legal, economic and ecological processes and phenomena as well as their impact on the functioning of the organization and the entire economy in the international context, including the principles of industrial property protection and copyright law.
Skills: 

Student Is able to use the theory of Management and Quality Studies discipline as well as supplementary sciences (Economics and Finance, Legal Sciences) to recognize, diagnose and solve complex and unusual problems related to key functions in the organization and their integration as part of the organization's strategy, including in the international context, using the right selection of sources and adapting existing or developing new methods.

Is able to independently and as a team prepare analyses, diagnoses and reports on complex and unusual problems related to operations on international markets and present them communicatively in English - using advanced IT and communication tools.

Is able to use a foreign language at the C1 level of the Common European Framework of Reference for Languages as well as specialist terminology in the field of Management and Quality Studies.

Is able to plan, organize and manage team work, including international teams.

Has the ability to self-educate, raise acquired qualifications and support others in this area

	Skrócony opis przedmiotu (brief course description)


	Types of financial data sources: public versus private

Econometric tools in financial data analysis

Application of econometric modelling in testing links between financial phenomena

	Pełny opis przedmiotu (full course description)

  
	1/ Data sources in financial analysis: public (WB, IMF, BIS, ECB, etc.) versus private and hand-collected; Simple analysis of financial data with application of Global Financial Development Database: summary descriptive statistics, correlation matrix

2/ Analysis of links between efficiency – risks – competition / market structure: 

- dimensions of efficiency, risks and competition / market structure

- panel data modeling; the use of qualitative data in financial analysis – application of such data in econometric models, interaction terms analysis. 

	Metody oceny (assessment methods)


	Projects: 

1. Up to 3 small projects (up to 50 % of grade) in teams

2. One big project (50 % -70% of grade) in teams
Project includes written report and/or presentation and discussion.

The attendance is obligatory, attendance list is checked at every class



	Literatura (bibliography)


	Global financial development database (available at the World Bank web page) and working papers related with it

https://www.worldbank.org/en/publication/gfdr/data/global-financial-development-database
https://www.worldbank.org/en/publication/gfdr/data/financial-structure-database’

Thorsten Beck, Aslı Demirgüç-Kunt, and Ross Levine, "Financial Institutions and Markets across Countries and over Time: Data and Analysis", World Bank Policy Research Working Paper 4943, May 2009.

Martin Čihák, Aslı Demirgüç-Kunt, Erik Feyen, and Ross Levine, “Benchmarking Financial Development around the World”, World Bank Policy Research Working Paper 6175, August 2012.

Choudry M. 2012 Introduction to banking. Wiley and Sons

Baltagi B.H., 2015. The Oxford Handbook of Panel Data. E Book accessibile in BUW

Greene, W.H., 2012. Econometric analysis. International Edition, Available in the library at the Faculty
LEE C. ADKINS. Using Gretl for Principles of Econometrics, 3rd Edition, 2007

Other materials, e.g. links to example regulatory standards, research papers  (if necessary) shall be delivered during laboratories.
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