


to real-life data are an integral part of the course.

Note: This course is of interest not only to Statistics majors 

but also to students of Business, Economics, Sociology, 

Environmental Sciences and other social sciences.

Requisite Courses: STAT-1302 or STAT-2001 

[prerequisite(s)].

STAT-2413 (3) Introduction to Mathematical Finance 

(3 hrs Lecture) This course gives an introduction to the 

mathematics of finance, an area of applied mathematics 

concerned with financial markets. Topics include present 

value analysis; geometric Brownian motion and its 

suitability as a model of stock prices; option pricing; the 

Arbitrage Theorem; derivations of the Black-Scholes 

formula; and portfolio selection. The approach emphasizes 

underlying mathematical tools and their derivation.

Restrictions: Students may not hold credit for this course 

and MATH-2413.

Requisite Courses: MATH-1201, either STAT-1301, 

STAT-1401 or STAT-1501, and either MATH-1103, 

M



governments to inform the development of public policy 

through surveys. This course emphasizes some key 

theoretical and practical aspects of survey methodology. 

Some important unequal probability sampling designs such 

as probability proportional to size sampling and multi-stage 

sampling are studied. The Horvitz-Thompson, generalized 

regression and calibration estimators and their properties 

are investigated. This course also covers practical 

methods for dealing with missing survey data, such as 

imputation. R statistical software is used to facilitate some 

analyses.

Requisite Courses: STAT-2301 with a minimum grade of 

C, and STAT-2612|MATH-2612 (or the former 

STAT-3611|MATH-3611) [prerequisite(s)].

STAT-3412 (3) Introduction to Operations Research 

(3 hrs Lecture) This course provides a practical 

introduction to the formulation and solution of some 

economics and industrial problems using Operations 

Research models. It emphasizes model-building and 

problem-solving using computer packages. Topics covered 

are chosen from linear programming, transportation, 




