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e = PN L. Clewlow and C. Strickland (1998), Implementing Derivatives Models,
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F. Rouah and G. Vainberg (2007), Option Pricing Models and Volatility
Using Excel-VBA, Wiley
J. London (2007), Modeling Derivatives Applications in Matlab, C++,
and Excel, FT Press
G. Fusai and A. Roncoroni (2008), Implementing Models in Quantitative
Finance, Springer
P. Glasserman (2004), Monte Carlo Methods in Financial Engineering,
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This course surveys methods for the analysis of categorical response vari-
ables. The course will cover the selected materials from the textbook: de-
scriptive and inferential statistics for two-way and three-way contingency
tables, generalized linear models for discrete responses, binary regression
models (emphasizing logistic regression), multi-category logit models for
nominal and ordinal responses, loglinear models for contingency tables,
and matched pairs.

HENE
Week1 Chapter 1 Discrete distributions Inference for categorical data
Week2 Chapter 2 Probability structure Comparing proportions Stratified ta-
bles
Week3 Chapter 3 Deriving large-sample normal distributions Chi-squared tests
of independence Exact tests for small samples
Week4 Chapter 4 Generalized linear models GLM for binary data Inference
and fitting GLMs
Weekb5 Chapter 5 Interpreting parameters Inference for logistic regression Cat-
egorical and multiple predictors Fitting logistic regression models
Week6 Review for midterm exam
Week7 Midterm Exam
Week8,9 Chapter 6 Model selection Diagnostics Inference in stratified tables
Power Probit and complementary log-log link
Week10 Chapter 7 Baseline-category logit models Cumulative logit models
Week11,12,13 Chapter 8 Loglinear models for two-way tables Loglinear models
for three-way tables Inference for loglinear models Loglinear-logit connection
Week14 Chapter 10 Comparing dependent proportions
Week15 Summary of the course and Final Exam
See http://www.sigmath.es.osaka-u.ac.jp/ Estat/CDA2017Lee.pdf

BRE Agresti, A. (2002) ”Categorical Data Analysis, 2nd Edition,”

EE PN

AR A Final grades will be based on the 100-point scaled point sys-
tem: the midterm exam (30%), the final exam (30%), written
homework (30%), and attendance and attitude (10%). See also
http://www.sigmath.es.osaka-u.ac.jp/ Estat/CDA2017Lee.pdf

T Basic statistics should be learned.

Z DAt This class lecture is given in English






