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by Professor T.L. LAI
 Professor of Statistics
 Department of Statistics
 Stanford University
 California, United States

December 23, 2013 (Monday)
 
3:00 p.m. - 5:15 p.m. 
  (Coffee break at 4:00 p.m.)
T4, 1/F, Meng Wah Complex, HKU

ENQUIRY: 2857 8312, saas@hku.hk

Active Risk Management: 
Financial Models & Statistical Methods
Active Risk Management: 
Financial Models & Statistical Methods

About the course
This short course gives an overview of standard models and methods, together with 
emerging trends and new approaches, in risk modeling, surveillance, and management. 
It is based on excerpts from a book with the same title, by Lai and Xing, to be published 
by Chapman & Hall/CRC in 2014.

About the speaker
Tze Leung Lai is Professor of Statistics in the School of Humanities and Sciences, and by 
courtesy, of Health Research and Policy in the School of Medicine and of the Institute of 
Computational and Mathematical Engineering in the Engineering School of Stanford 
University. He is also Director of Financial Mathematics Program and the Financial and 
Risk Modeling Institute at Stanford, and Co-director of the Biostatistics Core of the 
Cancer Institute and the Center of Innovative Design at the School of Medicine. He 
received his B.A. (First Class Honours) in Mathematics from The University of Hong Kong in 
1967 and his Ph.D. in Mathematical Statistics in 1971 from Columbia University, where he 
stayed on the faculty until he moved to Stanford University in 1987. He won the Commit-
tee of Presidents of Statistical Societies Award in 1983 and the Abraham Wald Prize in 
Sequential Analysis in 2005. He is an elected member of Academia Sinica, where he has 
been an Advisory Committee member of the Institute of Statistical Science since 1992. 

He is also an Advisory Committee member of the Department of Statistics and Actuarial 
Science and of the Institute for Mathematical Research at HKU, and of the Statistics 
Center at Peking University and the Mathematical Sciences Center at Tsinghua Univer-
sity. He has published nine books, 275 papers, and has supervised sixty PhD students.

All interested are welcome

Short course


