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c/o Department of Statistics & Actuarial Science,
S The University of Hong Kong, Pokfulam Road, Hong Kong
http://www.hkss.org.hk

15 January 2007
Dear HKSS members,

HKSS 30™ Anniversary Workshop on 10 Feb 2007

As one of the events of the 30" anniversary of the Hong Kong Statistical Society
(HKSS), a workshop will be organised on 10" February, 2007, held in Two International
Finance Centre (2IFC). The theme of the workshop is a celebration of Statistics in Finance
and Economics

The last 30 years has brought a maturation in financial and economical statistics,
leading to many theoretical and practical advances. The workshop will address different areas
from the viewpoint of key progress made, current techniques and applications, and will
discuss future prospects in the relevant areas. In addition, a dinner will be organised after the
workshop, during which interested attendants will have an opportunity to talk to the speakers.

Below is some important information for the workshop

Date : 10" February, 2007 (Sat)

Time :2:00 - 5:30 p.m.

Organiser : Hong Kong Statistical Society

Co-organiser: Hong Kong Institute for Monetary Research (HKIMR)

Venue: Room 5501A&D, 55/F, Two International Finance Centre (2IFC),
8 Finance Street, Central

Speakers:
1. FUNG Hing Wang, Census and Statistics Department
Title: Developments in Economic and Financial Statistics of Hong Kong

2. LAM Kin, Hong Kong Baptist University
Title: How Bayesian inference may induce excess volatility, underreaction and
overreaction in financial markets

3. LI Wai Keung, The University of Hong Kong
Title: On some models for value at risk

4, ZHAO Kathryn, Deutsche Bank
Title: Significance of volume in achieving VWAP

Should you be interested in joining this event, please fill in the reply slip (at the back
of this letter) and return it by fax to Dr. Man-Lai Tang at 3411 5811, or to Mr. Howard Wong
at 2123 1048.

We look forward to seeing you on 10" February.

Yours sincerely,

Tony W. K. Fung
President, Hong Kong Statistical Society






