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BRI AL 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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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.

WKk1-2 Introduction, Why We Study Statistics?
WKk3-4  Collecting and Constructing a Data
WKk6-8 Describing a data: Central Tendency
Wk10  Special Event

WKk11-13 Geometric Mean and Harmonic Mean
WKk14-15 Median and Mode

WKk16-17 Variance and Standard Deviation (1)
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Happy Learning!




