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24 Nov 2009 Professor Iain Johnstone 
Stanford University

Sparse Principal Components Analysis -- 
Theory and Methods

23 Feb 2010 Prof. Pierre R. Bertrand
INRIA Saclay and
Clermont Université France

Estimation of the Hurst Index on Finite 
Frequency Bands.
Applications in health

2 Mar 2010 Dr. Hiroshi Shiraishi
Jikei University

Bootstrap Estimation of Optimal Portfolios

16 Mar 2010 Professor David A. van Dyk
University of California, Irvine

Statistical Analysis of Stellar Evolution

23 Mar 2010 Dr. Yam Sheung Chi Phillip
The Hong Kong Polytechnic University

Justification of Some Folklore in Finance and 
Insurance

26 Mar 2010 Dr. Zhang Jing
Harvard University

Bayesian Inference of Interactions in Biological 
Problems

29 Mar 2010 Dr. Yau Chun Yip
Columbia University

Likelihood Inference for Discriminating Between
Long-range Dependence and Change-point 
Models

30 Mar 2010 Ms. Cao Hongyuan
University of North Carolina-Chapel Hill

Large Scale Multiple Testing Based on 
Simultaneous Critical Values for t-tests

27 Apr 2010 Professor Qiwei Yao
London School of Economics

Factor Modelling for Time Series:
from Econometrics Models to Statistical 
Approaches

29 Jun 2010 Professor Yacine Ait-Sahalia
Princeton University

Financial Crises and Mutually Exciting Jumps

13 Jul 2010 Professor Shui Feng
McMaster University

Asymptotic Behavior of the Poisson-Dirichlet 
Distribution

10 Aug 2010 Dr. Takayuki Shiohama
Tokyo University of Science

Empirical Likelihood Estimation of Discretely 
Observed Diffusion

30 Aug 2010 Professor Yury Kutoyants
Universite du Maine
Le Mans, France

Identification of Threshold Models of AR and 
Ergodic Diffusion Processes

7 Sep 2010 Dr. Enrico Biffis
Imperial College of London

Optimal Insurance with Counterparty Default 
Risk

21 Sep 2010 Dr. Kevin Yuk-Lap Yip
CUHK

Analysis of Genome-scale Datasets – 
Opportunities and Challenges

24 Sep 2010 Dr. Kwun Chuen Gary Chan
University of Washington, USA

Efficiency and Robustness of Calibration
Estimators in Missing Data Problems

26 Oct 2010 Dr. Qingshuo Song
City University of Hong Kong

Outperforming the Market Portfolio with a
Given Probability

10 Nov 2010 Dr. Eric C.K. Cheung
University of Hong Kong

A Variant of the Gerber-Shiu Function in the 
Dual Risk Model and Its Applications
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Name Major Year Amount (HK$)

Ms. Chan Hoi Shan STA 1st 10,000

Mr. Cheung Wai Tong STA 2nd 2,000

Mr. Ho Ka Chun STA 3rd 2,000

Mr. Kwan Wai Him STA 3rd 2,000 

Mr. Lam Cheuk Nam RMS 1st 10,000

Ms. Lau Ga Yee RMS 3rd 2,000

Mr. Lau Yuk Fai STA 2nd 2,000

Mr. Lee Tsz Sang STA 1st 10,000

Mr. Leung Man Hau RMS 2nd 2,000

Ms. Lo Hei Lam RMS 2nd 2,000

Mr. Luk Wing Pan STA 3rd 2,000

Mr. Lun Ming Chung STA 2nd 2,000

Mr. So Hon Yiu RMS 3rd 2,000

Mr. Tang Tsz Wang RMS 1st 10,000

Mr. Wong Hoi Chun STA 1st 10,000

Programmes Intake

STAT 55

RMSC 49

QFRM 28

MPhil in Statistics 3

MPhil in RMS 6

MSc in Data Science and Business Statistics 40

MSc in Risk Management Science 37

PhD in Statistics 5
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