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Introduction
The Data Science Forum is a not for profit educational organization with a simple but
important mission. We help people gain understanding, acquire knowledge, and develop
skills in: computational methods, and their applications in statistics and mathematics.
To fulfill that mission, the Forum provides both education experiences and career
development opportunities for students and alumni of the University of London group.

Strategic Partnerships:

Minerva Statistical Consulting Ltd
www.minervastatisticalconsulting.co.uk

Department of Economics, Mathematics and Statistics –
Birkbeck College, University of London
www.bbk.ac.uk/ems

Funding:

UpSkill: Tech
Upskillprogramme.com

School of Business, Economics and Informatics –
Birkbeck College, University of London
www.bbk.ac.uk/business
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Online
Courses:
Anywhere,
Anytime.
Unlimited access to online videos
Instructor support
Course certiﬁcations

Aim and Scope
The Forum aims at bringing together students, researchers, and practitioners to discuss
recent developments in computational methods, methodology for data analysis, and
applications in statistics and mathematical finance. All topics within the broad interface
of Computing, Applied Mathematics & Statistics will be considered for presentation.
Topics of interest include, but are not limited to:

• categorical data analysis
• clustering & classification
• computer-aided data analysis
• computational Bayesian methods
• computational econometrics
• data visualization
• extreme value theory & applications
• high-dimensional data analysis
• kernel & Monte Carlo methods
• machine learning
• mixture models
• multivariate data analysis
• nonparametric statistics
• numerical methods
• parametric & semi parametric models
• large-scale financial problems and HPC
• sampling methods
• spatial statistics
• symbolic data analysis
• time series analysis
• functional data analysis
• mathematical finance

Applications
Of particular interest are applications relevant to Quantitative Finance, which include,
but are not limited to, Computational Finance; Economics; General Finance;
Mathematical Finance; Portfolio Management; Pricing of Securities; Risk Management;
Trading and Market Microstructure; and Statistical Finance.
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Data Science
This initiative will be of interest to students from the somewhat loosely defined field
of Data Science i.e. disciplines that are focused on the acquisition and analysis of
(big) empirical data. We aim to invite representatives from industry, as well as other
stakeholders, in order to attempt to answer the following questions:
• How can data scientists navigate the complex chain from raw data to actionable
outputs and how might they be supported by appropriate tools?
• How can we judge trust, transparency, and provenance of data?
• What makes Data Science different from other fields such as applied statistics,
and how to define the methodological substance of the field?

Audience
Most of these sessions are designed for advanced undergraduate and early graduate
students who are comfortable with mathematical notation and formality. Some may
need to review their knowledge of mathematical concepts alongside the algorithms
under consideration.
Some sessions will be aimed at a more advanced audience, where are expected to have
some background in the field. If you find the learning curve too steep, then do not
worry. Advanced topics will be introduced gradually but rigorously while introducing
numerical methods alongside mathematical background and motivating examples from
modern computer science. It is hoped that the practical nature of this approach will help
develop the intuition and comfort needed to understand more extensive literature in
each subtopic.
At the time of writing this (September 2017) we have not formally launched. However,
there has been an encouraging amount of interest in this initiative, particularly from
graduate students. Around a 100 members have signed up via our website. Below is a
sample of the courses our members are studying:
Graduate Diploma in Statistics, Mathematics (Graduate Diploma), MSc Advanced
Analytics, MSc Advanced Computing, MSc Advanced Computing Technologies, MSc
Advanced Computing Technologies (Data Analytics stream), MSc Applied Statistics,
MSc Business Innovation, MSc Computer Science, MSc Computer Science (Intelligent
Technologies stream), MSc Data Science (part time), MSc Finance, MSc Information
Technology, MSc IT, MSc Management, MSc Mathematics, MSc Advanced Computing, MSc
Computational Neuroscience, and others.
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What you can expect
The Data Science Forum will introduce the skills necessary for you to be both clients and
designers of numerical methods for computer science applications. Here is what you
should expect as an attendee of the workshops:
• Active participation. You will be actively engaged as a full participant throughout the
workshops. Unlike typical events where most attendees are passive listeners, your
active participation genuinely matters to the overall outcome.
• Open new vistas. Expand networks, meet partners, and learn from people with a wide
range of quant backgrounds and industry experiences. You will learn about the latest
computational developments, including current trends, key players, and opportunities.
• Solve real problems. You will participate in hands-on, interactive case study sessions
to design real-world solutions to challenges in the sector, such as risk management,
funding, and information technologies. Attendees will gain insights into how to design
more effective investment programmes to foster systemic innovation.
These sessions and experiences will no doubt be useful in your chosen future professional
environment.
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Register for free intensive courses in: Python,
C++, Matlab, Excel, Java, R, SQL, and VBA
We oﬀer FREE intensive courses in: Python, C++, Matlab, Excel, Java, R, SQL and VBA. Our oﬀer
includes beginner-level, as well as intermediate, and advanced courses.
Data and numerical analysis are considered, along with statistical, and ﬁnancial applications.
The courses blend practical applications and theoretical concepts. In doing so, the participant
gains both of a deep understanding of the software as well as the capability of programming
within familiar contexts.
FLEXIBLE DELIVERY
To give the chance to full time workers and students to attend our courses outside working
hours, courses are oﬀered on our custom-made learning e-platform.
https://app.minervastatisticalconsulting.co.uk
INSTRUCTORS
Our instructors have gained considerable experience while working for markets leaders in the
ﬁeld of software engineering and have accumulated many years of experience as consultants or
instructors in the industry. We pride ourselves of hiring the best, the most motivated, and the
enthusiastic lecturers.
WHY US?
We provide hands-on training using practical case studies of how to apply programming principles for computational ﬁnance and ﬁnancial data analysis, covering the fundamentals from data
structures to ﬁnancial data analytics processes. Delegates will learn, for example, how to implement ﬁnancial algorithms, plot real-time data streams and implement derivatives and risk analytics. All of this is free for Birkbeck students.
EXAMINATIONS
We give our students the opportunity to sit an optional examination at the end of each course.
Upon successful completion the student will receive a certiﬁcate of completion indicating the
awarded mark (if applicable).

Contact Us
Call: (+44) 020 3828 7709
Email: info@minervastatisticalconsulting.co.uk
Site: minervastatisticalconsulting.co.uk
Minerva Statistical Consulting
86-90 Paul Street
London EC2A 4NE

About the team
Charles Shaw, Department of Economics, Mathematics and Statistics representative
E: cshaw11[at]mail.bbk.ac.uk
Charles is responsible for communications within the Department of EMS
Education background:
BSc(Econ) Financial Economics, Birkbeck
MSc Financial Risk Management, Birkbeck (ongoing)
Matteo Lanzini, Department of Computer Science and Information Systems representative
E: jlanz01[at]dcs.bbk.ac.uk
Matteo is responsible for communications within the Department of CSIS
Education background:
Bachelor’s degree, Economics and Management, Bocconi
MSc Finance, Birkbeck
MSc Data Science, Birkbeck (ongoing)
Josue Jure, Outreach manager
E: jjure01[at]mail.bbk.ac.uk
Josue seeks and develops collaborative relationships with industry partners.
Education background:
BSc Mathematics Birkbeck (ongoing)

Join us
We encourage applications from all backgrounds. Broadly speaking, we seek
quantitative minds, strong mathematical skills, some programming skills, and, more
importantly, strong ethics of team work. We look for intellectually curious, ambitious,
and energetic individuals.
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Birkbeck Careers’ UpSkill: Tech Programme is designed to inspire
you to pursue careers that matter in technology and we’re delighted to
support the new Data Science Forum.
Our goal is to create a community of Birkbeck students empowered to
pursue work they love in technology - a high-growth and high-potential
sector in the UK and beyond.
The Data Science forum is a fantastic initiative that echoes our
mission and takes those interested in areas such as applied statistics,
computation and finance and computer science, a step further.
Upskill-tech@bbk.ac.uk
Upskillprogramme.com
#YourTechFuture
Jenny Begum, Programme Manager, @BirkbeckCareers

Sponsorship

Standard Sponsorship Offerings:
Marketing Related Offers:
• Corporate profile published on the website.
• Newsletter messages to all members.
• Hosting events on behalf of sponsors within the Birkbeck campus.
• Physical Advertisement during events.
Recruitment Related Offers:
• Targeted insights on student perceptions tailored to individual queries.
• CV screening of members upon request.
• Multi-channel promotion of pre-graduate and post-graduate job listings.
Kindly do get in touch if you would like further information regarding the sponsorship opportunities
we have. We would be delighted to collaborate with you.
A number of packages are available, depending on your requirements and budget.
Contact
Josue Jure
Email: jjure01@mail.bbk.ac.uk
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Why statistical computing?

We live in a world where the way industries
compete is increasingly defined by the
proliferation of data and increasing
technological complexities. Organisations
of all kinds are awash with data. All sorts of
data, often coming from disparate sources,
including financial data, customer data, call
centre data, social media connections, and
images, are collected by banks, insurance
companies, and retailers. But for many in
the industry, extracting insights from a data
warehouse that contains structured and
unstructured data is a daunting task.
This is where statistical computing - the
interface of numerical analysis, computer
science, and statistics - can help. This
interface includes computer arithmetic,
algorithms, database methodology,
languages and other aspects of the user
interface, and computer graphics.
Many areas of applications can only be
addressed effectively using computationally
intensive statistical methods. This is often
because the input datasets are so large,
but it may also be because the problem
requires consideration of a large number
of possible alternatives. One area of
application of computational statistics is
finance and economics, in which heavy-tailed
distributions or models with nonconstant
variance are important.
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Computationally-intensive methods
are becoming more commonly used in
various areas of application of statistics.
Developments in other areas, such as
computer science and numerical analysis, are
also often directly relevant to computational
statistics.
However, the research worker in this field
must scan a wide range of literature.
Numerical methods are often developed in
an ad hoc way, and may be reported in the
literature of any of a variety of discipines.
Other developments important for statistical
computing may also be reported in a wide
range of journals that statisticians are
unlikely to read.
Keeping abreast of relevant developments
in statistical computing is difficult not only
because of the diversity of the literature,
but also because of the interrelationships
between statistical computing and computer
hardware and software.
Our aim is to map these cross currents of
computational statistics and to encourage
students to get involved with practical
programming.
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Online
Courses:
Anywhere,
Anytime.
Unlimited access to online videos
Instructor support
Course certiﬁcations

Events
All events are free to attend. Coming soon:

Event 1: Applications of Data Science and Machine Learning in Finance
Areas covered: Artificial Intelligence & Data Science in Finance: current practice, industry
trends, and job market options.

Event 2: Introduction to machine learning algorithm development
Areas covered: This 3hr course introduces topics in machine learning algorithm
development in Java. Using the Clusterer class available from the “Apache Common Math”
library, the following algorithms are explained: KMeans++, Fuzzy-KMeans, Density-based
spatial clustering of applications with noise (DBSCAN) and Multi-KMeans++.

Event 3: Statistical and data analysis in Java - Part 1
Areas covered: This course explores statistical based applications in Java employing
the “Apache commons math” library. This is a library of lightweight, self-contained
mathematics and statistics components addressing the most common problems not
available in the Java programming. Applications include: means, variances and other
summary statistics computation, statistical tests, simple and multivariate regression and
line fitting.

Event 4: Statistical and data analysis in Java - Part 2
Areas covered: This course explores statistical based applications in Java employing
the “Apache commons math” library. This is a library of lightweight, self-contained
mathematics and statistics components addressing the most common problems not
available in the Java programming. In this video students, will learn how to generate
random samples, random numbers, random vectors and random strings.
Other events will be confirmed in due course.
Got an idea for an event? Get in touch with Charles Shaw via cshaw11@mail.bbk.ac.uk
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www.computationalmethods.net
info@computationalmethods.net

