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BRI This course is Introduction to Statistics for undergraduate students in finance. The
objective of this course is to lay a foundation on statistical methods and time
series analysis for undergraduate students. After the course, students are expected
to be familiar with important concepts and develop basic skills in statistical
methods and time series analysis. In particular, the course pays special attention to
applications in Economics and Finance and thus methods and examples covered
are relevant in Economics and Finance.
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1.8E T &R TSR T /A EAREE | Understanding basic statistical
concepts , 1 ERIFERH S A1

2.5E 1 Excel &atiiae ot &L IEME# RS Z< , Being able to use Excel to
analyze data and interpret results , 2 ZESFE F 7 E
3SR A FF DU ST SRR | Being able to convert data into
readable information for decision making , 4 &Rl HTHEE

A A EIRE R85 5 |, Being able to present the analysis efficiently , 6
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5.5 k(s FH IERERY4RET 7774 | Being able to identify the correct statistical
methods to be used , 12 #E#E F 4t
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6.5 T EI TR pE S tHRE &R LR 1T B2 55 |, Being able to analyze data
related to international business environment , 13 F#h&HEY

7 BEBSREIEHEMVARET HTARIEEYE |, Appreciating the importance of statistical
reasoning , 14 A ZE#&E
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15.8 FHJAHR R E

UL/ HGERE ARG | As shown by the syllabus, the course consists of 15 lectures. The first half of the
course focuses on introducing Mathematical Statistics; two computer workshops
allow students to be familiar with important distributions and to practice
maximum likelihood estimation using Excel or Matlab. The second half of the
course covers stochastic processes and time series data; the frequently used
ARMA models will be introduced along with some relevant issues in dealing with
time series data. Formation and manipulation of time series data as well as MLE
estimation of ARMA model will be practiced in two computer workshops. The
final lecture gives a brief review of the course and one hour of which is saved for
students to present their coursework.
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