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The course emphasis on finance would include portfolios and capital asset
pricing model, and discuss related statistics, Nearly all of the examples use
data sets that are available in R, so students can reproduce the results. The
prerequisites for this course are knowledge of calculus, probability and
statistics. Also, students should have some knowledge of computer
programming, We would not teach R programming but each lecture provides
an ‘R lab” with data analysis and simulations., Students can learn R from
these labs and by using R’s help or the manual.
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(Subject/Topics) % ir

107/09/10~

107/09/16 Introduction

107/09/17~

107/09/23 Returns

107/09/24~

107/09/30 Returns

107/10/01~
107/10/07

Fixed Income Securities

107/10/08~
107/10/14

Fixed Income Securities

107/10/15~
107/10/21

Exploratory Data Analysis

107/10/22~
107/10/28

Exploratory Data Analysis

107/10/29~

107/11/04 Regression

107/11/05~

107/11/11 Regression

10

107/11/12~
107/11/18

L ]

11

107/11/19~
107/11/25

Nonparametric Regression and Splines

12

107/11/26~
107/12/02

Nonparametric Regression and Splines




107/12/03~ ) )
13 107/12/09 Portfolio Selection
107/12/10~ ) .
14 107/19/16 Portfolio Selection
107/12/17~ . ..
15 107/12/93 Capital Asset Pricing Model
107/12/24~ . ..
16 107/12/30 Capital Asset Pricing Model
107/12/31~
17
108/01/06
108/01/07~ .
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o Students with no previous experience with R generally need learn R first
2Rk before the course start,
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Statistics and Data Analysis for Financial Engineering, David Ruppert and
Kotk David S. Matteson, Springer
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