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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
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5. M-#fEE =D 1
6. M-#EE o —5E 11
7. M-HEE B DRI 1
8. M-#tE ' DWHES A 11
9. & & OWHLA XM
10. HESRfigAT D FLRE T
11. HesR Mgt o B 11
12. WAt O B 111
13. JEBCARED /N T X — X 1
14. IEBCARED /ST X — X e 1T
15. JEBCHFED X T X — X iR 111

BRE FRIZHRE L 72,

275 R HEHPIIHNT B,

AR A HED L RE— N 22 & W RT3l 5,

B TS LB WTHREZE 2 3R EEZHE L TVWBRZEREE LW, F7z,
KEEBZ B W THERMENT, RERABENT S X OHERMN R %2 ZHT 5 L4
B—E LW,

Z DA CEADESE = Pleyiis
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(XX 44) Financial Engineering
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Glam=2 i - MEE - PR || Bk - 220 - GREH - 21

EEET \
ST ACEWTHO THRELELZ GO 5, HOHIEEE TV LS - @RTINT 17
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R0y, B ERENT ORAMSOMR LT o721, 7717V 2 - I BIT 2
(M%) BUEMRSAS I OFEAFE OB M2 EE L, @M OMBEEE TV ERF T VAT 1 7 Offi
MO X+ ) 7L — a v OHEfE2ZER
W1 EEEHESNTINT 1T (1)
B2 mE EHEHEHEBNTINT 17 (2)
%3 [ AR AT O BB SR 0)6@*’1 (1)
B4 ] HERGRAT O IEABES OHER (2)
85 [0 HERENT ORABER DR (3)
056 m] () BRAEAMIARAS 1 D EAF I D B
07 E SR RERM R O fEE
B8 AR (Ya—b - L—1) OIBUEEE TV (1)
o mE AR (Ya—b - L—1) OIBUEEE TV (2)
510 [ BER (Y a—b - L—1) OILBGRIEE TV (3)
11 A EER (Ya—b - L—1) OILBURIEE TV (4)
F12H 747—FK - L—1 - EF)IV (Heath-Jarrow-Morton (HIM) 7 71 —F) (1)
F13MH 747—FK - L—1 - EF)NV (Heath-Jarrow-Morton (HIM) 7 71 —F) (2)
% 14 1] LIBOR (London Inter-Bank Offer Rate) ¥—7 v k - 7 )l (Brace-Gatarek-

Musiela (BGM) 7 71 —F) (1)
% 15 [1] LIBOR (London Inter-Bank Offer Rate) ¥—7 v b - €7 ) (Brace-Gatarek-
Musiela (BGM) 7 7u—%) (1)

BRE FHALLRVWFETHS.

23 3k EHDBH DTS, BIHEHIEIERT S
1. Andersen, L.B.G. and Piterbarg, V.V., Interest Rate Modeling, Vols. 1, 2, 3, Atlantic
Financial Press, 2010.
2. Bjork, T., Arbitrage Theory in Continuous Time, 3rd Ed., Oxford University Press,
2009.[2nd Ed. OHERE D]
3. Brace A., Engineering BGM, Chapman & Hall/CRC Mathematics Series, Chapman &
Hall/CRC, 2008.
4. Cairns. A.J.G., Interest Rate Models: An Introduction, Princeton University Press. 2004.
5. Filipovié, D., Term-Structure Models: A Graduate Course, Springer Finance Series,
Springer-Verlag, 2009.
6. Gatarek, D., Bachert, P., and Maksymiuk, R., The LIBOR Market Model in Practice, Wiley
Finance, John Wiley & Sons, 2008.
7. Shreve, S.E., Stochastic Calculus for Finance II: Continuous-Time Models, Springer Finance
Series, Springer, 2004. [F8iRA Y ]
8. Wu, L., Interest Rate Modeling: Theory and Practice, Chapman & Hall/CRC Mathematics
Series, Chapman & Hall/CRC, 2009.
9. RBEH, MMEET V@R T I ANT 1 71, Y ) - A<BURERTY> 3, JaHE, 1999 4.
10. MRS, AREE, HEREMETVEEHRE Excel IZX2%EEM—), ¥7Y Y - TFar—vay,
2006 4.

A A (ESEEIT X BB AOB AL, PHRCRREEML, ZOMEIC) MEAOHBHEE, R
KEF DFEMIHED < PR, ﬁlﬁl%ﬁbfh\é LAR— OBl &Mk L T, MEMICEEEY
5.
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o, 2 FRUED E I TER A - HERARRTIZ 5\ T (HANR) BRA 5o = & AL T 5.

Z DAt
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152
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(XX 44) Stochastic analysis in finance
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PRE

FrzHRE Lz,

27 SCHR

Lamberton and Lapeyre: Introduction to Stochastic Calculus Applied to
Finance.
Shreve: Stochastic Calculus for Finance I and II.

Bjork: Arbitrage Theory in Continuous Time.
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