














Academic staff

Dr Matteo Barigozzi

Matteo Barigozzi joined the Department in
2010. His research interests include: Dynamic
factor models and spectral analysis;
Nonfundamental representations of time series
models; Evolutionary dynamic factor models.

Dr Pauline Barrieu

Pauline Barrieu joined the Department in

2002 and is a Reader in Statistics and also a

fellow from the French Institute of Actuaries.

Her research interests are mainly on the

study of problems at the interface between
finance and insurance, in particular the design of illiquid
products and the securitization of non-financial risks. She
also works on quantitative methods for risk measurement
and robust decision taking, with applications in finance and
environmental economics.

Dr Erik Baurdoux

Erik Baurdoux joined the Department as a
Lecturer in 2007 after obtaining his PhD in
Mathematics at Utrecht University in The
Netherlands. His research interests include:
Lévy processes; financial mathematics and
optimal stopping.

Dr Wicher Bergsma

Wicher Bergsma joined the department in
September 2005 and is a Senior Lecturer. His
research interests include: Categorical data
analysis; Multivariate analysis; Graphical
modelling; Measures of association;
Nonparametric regression.

Dr Umut Cetin

Umut Cetin joined the Department of

Statistics in September 2004. He is

interested in applications of stochastic

calculus to mathematical finance and

insurance. Current research interests include:
liquidity risk; credit risk; portfolio optimization; carbon
finance; markets with asymmetrically informed agents.

Dr Angelos Dassios

Angelos Dassios joined the Department of
Statistics at LSE in 1989. He has been
responsible for running the extremely
successful undergraduate degree in Actuarial
Science since 1992, overseeing its massive

expansion over the years. His research interests lie in Applied
Probability, Risk Theory and Mathematical Finance.

-

Dr Piotr Fryzlewicz

Piotr Fryzlewicz joined the Department of
Statistics in 2009. His research interests
include: wavelets and multiscale modelling,
time series and statistics in finance.

Dr Sara Geneletti

Sara Geneletti joined the Department of
Statistics in 2009. Her research interests include
graphical modeling and causal inference.

Dr Kostas Kalogeropoulos

Kostas Kalogeropoulos, Lecturer in Statistics,
joined the Department in 2008 and has also
worked as a Research Associate in the
University of Cambridge. His research
interests include: inference and modelling

with diffusion processes; Markov Chain Monte Carlo
methods and high frequency financial data modelling.

Dr Jouni Kuha

Jouni Kuha, Senior Lecturer in Statistics and
Research Methodology joined the
Department in 2001. His research interests
include: Models with measurement error;
misclassification and missing data; latent

variable models; statistical model selection, and statistics
for the social sciences.



Academic staff

Dr Clifford Lam

Clifford Lam joined the Department in
August 2008 and is in charge of organising
the Department of Statistics’ seminar series
and also helps with MSc Students admission.
His research areas include: High dimensional
data analysis; regularisation methods;
variable selection.

Dr Irini Moustaki

Irini Moustaki, Reader in Social Statistics,
obtained her PhD in Statistics at the LSE in
1996 and joined the Department in 2007.

Her research interests include: latent variable
models; structural equation models; categorical
data; missing values and detection of outliers.

Professor Leonard Smith

Lenny Smith is the Director of the Centre
for the Analysis of Time Series (CATS) and
joined the Department in 2004. CATS brings
together experts in deterministic non-linear
modelling and stochastic non-linear
modelling, as well as statisticians expert in traditional
statistical methods and a number of physical scientists

with experience in time series analysis.

Professor Qiwei Yao

Qiwei Yao, Professor of Statistics, joined
the Department in 2000. He is a Fellow

of the Institute of Mathematical Statistics,
an elected member of the International
Statistical Institute. His research interests
include: time series analysis; nonparametric regression;
spatio-temporal modelling and high-dimensional modelling.

‘The MISc Statistics programme was extremely well
structured. While | received rigorous training in modem
Statistical theory, most up-to-date applied techniques were
also emphasised. Being at one of the best social science
universities in the world with a well designed academic
System, statistical students can take the opportunity to
explore a host of world class departments and specialise in
areas in which statistical methods are intensively used such
as Economics and Finance. Here an efficient, friendly and
inspiring environment is created by leading professors,
researchers and departmental staff who support students to
pursue goals and confront all the challenges they face. | am
proud to have studied in the Department of Statistics at LSE,
a place where learning becomes a pleasure.’

Weishen Deng recent MSc Statistics graduate



Application process

Entry requirements to the MSc Statistics are a good BSc
degree (at least upper second class honours) in actuarial
science, statistics, mathematical economics or mathematics.

They should include training in analysis and linear algebra,
with rigorous proofs and probability theory at the level

of our third year undergraduate course ST302, see
description in the Calendar at: www.lse.ac.uk/collections/
statistics/study/

Overseas students should consult the section on Equivalence
of non-UK qualifications at the graduate prospectus website
(please see the Graduate Admissions website below).

The Department of Statistics does not normally require GRE/
GMAT scores for entry on to its taught postgraduate
programmes. There is however an English language
requirement for all applicants for whom English is not their
first language. Both the British Council’s International English
Language Testing System (IELTS) and the Test of English as a
Foreign Language (TOEFL) are accepted qualifications.
Applicants should already have or expect to gain a minimum
score of 603 in the paper test or 263 in the computer based
test or 6.5 in the [ELTS.

The application must include:

e A personal statement, no longer than 150 words,
outlining your reasons for wanting to study Statistics

» Descriptions and reading lists for advanced courses in
mathematics and statistics in your degree (either held
or pending).
Please note that the Department of Statistics does not require
references to be submitted with the application form.

However, you should include contact details of one person
who is familiar with your academic achievements. Normally,
this will be a tutor from your current or previous academic
institution. The Department may contact this referee if it is
deemed useful when considering your application. The

Department of Statistics
Seminar Series

During each term the Department of Statistics runs seminars
on alternate weeks that are open to all MSc and PhD
students. These usually take place on a Friday afternoon in
the Leverhulme Library of Columbia House. The academics
of the department invite various speakers from educational
institutions around the world to come and present their
current research and there is also an opportunity to have

a talk with the speaker afterwards.

Graduate Prospectus, which includes an application form, is
available at the website of the Graduate Admissions Office
(GAO). Applicants can apply online or download and print
the form and post it to the GAO. Applicants who do apply
online benefit from a reduced application fee. Once the
form has been submitted, candidates can view the status of
their application online or by using the automated telephone
service available on +44 (0)20 7955 7160. Information
about fees, financial aid and accommodation are also
available in the Prospectus. To request a copy of the
Prospectus by mail please complete the online request form
on the website. Alternatively you can telephone the GAO:

Graduate Admissions Office,

The London School of Economics and Political Science,
PO Box 13420,

Houghton Street, London WC2A 2AE, UK.
www.lse.ac.uk/collections/graduateAdmissions

Tel: +44 (0)20 7955 7160
Fax: +44 (0)20 7955 6137

How to Contact Us

For further general information about the MSc programme
please contact the Postgraduate Administrator at the
Department of Statistics or visit the departmental website:
www.Ise.ac.uk/collections/statistics

Email: statistics@lse.ac.uk
Tel: +44 (0)20 7955 6879




