STATISTICS II.

	Course coordinator
	Hours per week
	Prerequisite
	Assessment
	Credit

	
	Lecture
	Seminar
	Total
	
	
	

	Dr. János Kormos
	2
	2
	4
	Statistics I.
	Exam
	5


Course content:
The first part of the course covers the basic concept of hypothesis tests, parametric hypothesis tests (for means, variances and population proportions) are studied, as well as some further tests for goodness of fit and independence. The second part of the course deals with regression analysis, both simple and multiple ones and some basic time series methods (smoothing, trends, seasonality, forecasting).
Detailed list of topics to be covered: 

First part of the semester (first test):
· Hypothesis Tests (Chapter 9, [1], pp 287-338),
·  Statistical Inference about Means and Proportions with Two Populations (Chapter 10, [1], pp 339-376),
· Inferences about Population Variances (Chapter 11, [1], pp 377-402),
· Tests of Goodness of Fit and Independence (Chapter 12, [1], pp 403-436),
· Analysis of Variance (Subchapters 13.1 and 13.2, [1], pp 439-453).
Second part of the semester (second test):
· Simple Linear Regression (Chapter 14, [1], pp 493-558),
· Multiple Regression (Chapter 15, [1], pp 559-614),
· Regression Analysis: Model Building (Chapter 16, [1], pp 615-652),
· Forecasting (Chapter 18, [1], pp 675-718).
Required reading:

[1] Anderson, Sweeney, Williams, Freeman and Shoesmith: Statistics for Business and Economics, Thomson, 2007

Suggested reading:

L.J. Bain & M. Engelhardt, Introduction to probability and mathematical  statistics, Duxbury, 2nd edition, 1992

Davis R. Anderson et al, Statistics for Business and Economics, South-Western Educational Publishing, 2001

Handouts, lecture notes
J. A. Rice: Mathematical Statistics and Data Analysis, Duxbury Press, 2nd edition, 1994

Afriat,S. N: The Price Index and its Extension: A Chapter in Economic  Measurement, ROUTLEDGE, 2004

SPSS Manual Books

Matthew J. Zagumny: The Spss Book: A Student Guide to the Statistical  Package for the Social Sciences, Writers Club Press, 2001

Assessment: 

The student can choose a two part exam (which is optional). In this case the results of the two test papers are included in the final grade (50%-50%). The tests include both theoretical questions (for this key terms and key formulas at the end of the chapters give hints) and exercises with or without SPSS outputs. Further exams (for those who do not choose the two part exam opportunity or those who fail it) will be ‘one-part’ (in the exam period), i.e. all chapters covered in the course will be required. 
At least 20% of the total points for the exercises (practical questions) and also at least 20% of the total points for the theoretical questions is required for a successful exam (i.e. otherwise the exam is failed).  

Grades: 0-49% fail (mark 1), 50-59% satisfactory (mark 2), 60-69 % average (mark 3), 70-84% good (mark 4), 85-100 excellent (mark 5), we use rounding up (e.g. 49.3% is satisfactory).
Lecturers: József Gáll (jozsef.gall ‘at’ econ.unideb.hu).
