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Applying financial econometrics and statistics in risk
management research

The purposes of this lecture are (1) to give a brief review of
financial analysis, planning, and forecasting; (2) to demonstrate
the importance of financial econometrics and statistics in risk
management research; (3) to discuss credit analysis, distress
analysis, and bond rating forecasting; (4) to show that the
evolution of alternative methods have been used to perform

credit rating forecasting; and (5) to present how the joint Prof. Lee is a dist. Prof. of
determination of capital structure and stock returns can be Finance anc_i Ecqnom|cs at
performed in terms of LISREL model. Overall, this lecture will Rutgers University and
theoretically and empirically show how financial econometrics Editor of the RQFA and
and statistics can be used to perform financial analysis, planning, RPBFMP- He is the

and forecasting. Director of the Conference

on Financial Economics
and Accounting, has
14. and 15.10.2016 | published more than 170
articles in notable journals
and written six books on
corporate finance,
portfolio management,
business statistics and
urban econometrics. He
http://irtg1792.hu-berlin.de spoke recently in Taiwan
at the International
Economic Policy Forum.
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