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Introduction 2

Introduction

] Common opinion: 'Statistics is evil’
[ Bachelor classes: failure rates of 30-50%
[0 = students avoid statistics

[J How to improve understanding?
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e-Learning

web- and computerbased training applications
authoring applications

simulations

videoconferencing/teleteaching systems
learning (content) management systems

content-catalogues

B E R I O A D R

digital learning games

e-Learning = everything which teaches something
by digital media.
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Overview

[J Introduction v
[] Teaching statistics with wikis
[] Quantnet — Managing scientific code online

[] Podcasting — teaching on a fingerslide
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Teaching statistics 5
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Teaching statistics 6

Technical Limits of MM*Stat

(] Browser incompatibilities

(] Difficult to extend

(] No support for non-Latin languages
(] No collaboration features

(] Long-term support?

Modern e-Learning -



Collaborative Learning 7

Wiki software

1995: Ward Cunningham
collection of webpages which can be read and edited by users
special syntax simpler than HTML

technical requirements: webserver and database
common packages: TWiki, MediaWiki

aims

DT B B D

» collect knowledge in collaborative way
» publish online in a convenient way
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Binomialverteilung

Der Binomialverteilung liegt ein Bernoulli-Zufallsexperiment zugrunde, bei dem entweder ein Ereignis 4 mit
kanstanter Wahrscheinlichkeit  oder das zu A kormplernentare Ereignis 4 mit der Wahrscheinlichkeit 1 - p
eintreten kann. Dieses Zufallsexperiment wird » - mal wiederholt.

Die diskrete Zufallsvariable, die die Anzahl des Eintretens von 4 bei z-maliger Durchfihrung des

Zufallsexperimentes beinhaltet, heisst binormialverteilt mit den Parametern » und p, wenn ihre

Vyahrscheinlichkeitsfunktion durch

) M- —pne fiir 2 = 0,1,...,n

falzin.p) =
sonst

gegeben ist. In Kurzform schreibt man X ~ B(n; p)

Eir die Verrilunnsfunktion folot

(DR
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StatWiki
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StatWiki
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TeachWiki
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What drives Market Value: Analysis of the Forbes 500 US companies

Contents [ie]
1 Introduction

2Data description

3 Descriptive Statistics
4 Principal Components Analysis
5 Cluster Analysis

6 Distrioution Analysis
7 Regression Analysis
8 Sector Analysis

9 Conclusion
10References

11 Comments

Introduction

This paper analyzes the data of 79 companies included in the Forbes 500 lst of the largest U.S. companies. We focus mainly on the following

questions

= What ae potential crieria for being considered "the largest”? Which factors did Forbes analysts consider the most important in selection of
the largest USA companies from the partcular sector? (PCA).

= How "good" are the existing ciiteria of Forbes 5007 To put it differently, how homogenous is our sample? (Cluster analysis).

= What drives the market value of the Forbes 500 companies (Regression analysis).

‘We intentionally use diferent statistical taols and methods to show difierent approaches to answer the questions indicated above
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Extending wikis with R
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Extending wikis with R
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Wiki conclusion

easy way of putting materials online

allows convenient collaboration

+ 4+ +

functionality for managing pages
- some useful teaching components missing (Moodle)

- security (spam, vandalism)

Modern e-Learning “‘ ~,
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Quantnet — managing scientific code

(] Desirable for research: reproducible and reusable

[} Code & data for papers, theses, books
[] MD*Base: a data storage platform

» plain-text datasets
» XML description

[J QuantNet project: a platform to manage data
and source code

Modern e-Learning :I'.,
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uantnet = Start - Mozilla Firefox (O] x|

Datel  Bearbeten Ansicht  Chrorik  Lesezeichen Exfras  Hife Lo

é . @ o @ @ @ F555 + | L hetpifed.wimi.hu-berlin. defquantnety [ [ ] [Clz/5e0c [%]

Quantnet :: Start

Start

my Quantlets
my Datafiles
Add new guantlet
Upload

Logout
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Datel  Bearbeten Ansicht  Chrorik  Lesezeichen Exfras  Hife Lo

¢ = @ %] @ F555 + | L hetpifed.wimi.hu-berlin. defquantnety |

Quantnet :: Start exp("
o "

—a)",

1
x"’)’;P(A, B)

Start

my Quantlets

my Datafiles

Add new gquantlet Keywords

Upload
ANOVA, Clayton, Fibanacd, Frank, Frechet, GARCH, Gumbel, POT, e, Pareto, @@, Student, VaR,

Weibull, backtesting, baxplet, COPUIA, financial, gaussian, nomsl, partfalia, ag-plet, randem,
return, returns, scatterplot

Logout
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Datel  Bearbeten Ansicht  Chrorik  Lesezeichen Exfras  Hife Lo

¢ = @I %] @ F555 + | L hetpifed.wimi.hu-berlin. defquantnety

Quantnet :: Start

ANOVA, Clayton, Fibanacd, Frank, Frechet, GARCH, Gumbel, POT, e, Pareto, @@, Student, VaR,
Weibull, backtesting, baxplet, COPUIA, financial, gaussian, nomsl, partfalia, ag-plet, randem,
return, returns, scatterplot

1 stort Search: I IQuantIetj Find
I my Quantiets

I vy Datafiles

1 Add new quantlet Keywords

I upload

1

Logout
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Bearbelten Ansicht  Chromk  Lesezeichen  Extras  Hife

@ -5 - @I %] @ F555 + | L hetpifed.wimi.hu-berlin. defquantnety |

Quantnet :: Start

Start

my Quantlets
my Datafiles
Add new guantlet
Upload

Lagout

search: | [Quantiet =] Find

Keywords

ANOVA, Clayton, Fibanacd, Frank, Frechet, GARCH, Gumbel, POT, e, Pareto, @@, Student, VaR,
Weibull, backtesting, baxplet, COPUIA, financial, gaussian, nomsl, partfalia, ag-plet, randem,
return, returns, scatterplot

Random Quantlets

MsRbrmwm_log_raturns®, MsRclose ¥, Msr_Frechet_bounds®, msreviz#h, MsRsca_brw_vwdh,
msRlog_returns®, Msropdist®, MsRportfolio®, Msrevi1 ®, MSRses_log_returns®,
msRstdlogret®, MSRfibonacci®, msRevta®, MsRsiemens_log_returns®\, MSRbayer_log_returns
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Datei

Bearbeiten

ansicht  Chrarik

Lesezeichen

Extras

Hife

G- @ (h B - D bitpifedz v berlin dejquantnetiner. e p=searchResutsbai—ts

[&]

Quantnet :: SearchResults

Start

my Quantlets
my Datafiles
Add new guantlet
Upload

Lagout

Search Results for Keyword: copula

Quantiets:

Name
MSR_Frechet_bounds
MSR_TDC_tStudent
MSRpdf_cop_Claytan
MSRpdf_cop_Frank
MSRpdf_cop_Gauss
MSRpdf_cop_Gumbel
MSRpdf_cop_tStudent
MSRicopulaparam
MSRvar_claytan
MSRvar_claytan_GARCHn
MSRvar_copGauss

MSRvar_cop_GARCH_hacktesting

MSRvar_cop_backtesting
MSRyar_coptStudent
MSRyar_frank
MSRvar_gumbel

=

latforms

e sttt tttdbits

Fertig
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Datel  Bearbeten Ansicht  Chrorik  Lesezeichen Exfras  Hife

G - @ B - | tttpditedciiu-berln. defauantrietindex phprp=showtid=255

I start MSR_Frechet_bounds (MatLab 7)
I my Quantlets [ Edit Quantist 3 Delete Quantliet
I my Datafiles . .
MSR_Frechet_bounds plats the tree copula functions: maximurm, minimum and product,
I Add new quantiet -
1 upload Lef Download File
I Logout Author: Barbara Choras
Published in:  MSR project
Keywords: Frechet, copula
Submitted: Man, June 30 2008 by Yladimir Geargescu
Usage: HSEpdf_cop_tStudsne
Input:

- Plot of the Frechet copulae and product Copula.

Example:

Description: Copula function: preduct,

THx,y)

N 0.5

Fertig @ Ietzt: wolkenlos, 19° C
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Datel  Bearbeten Ansicht  Chrorik  Lesezeichen Exfras  Hife

G- @ (h B - D bitpifedz v berln dejquantnetiner. e p=searchResusbii—a

Quantnet :: SearchResults

Start Author
my Quantiets Name: Barbara Charos
my Datsfiles

Contact: not set
Add new quantlet

uantlets:

Upload Q Name
Logout MSR_Frechet_bounds

MSRanowa

bl

latforms

MSRbayer_log_returns
MSRbmw_log_returns
MSRclose

MSRevts

MSRapdist
MSRIambda_smoothing_utd
MSRlog_returns
MSRnanp_utd
MSRpdf_cop_Clayton
MSRpdf_cop_Frank
MSRpdf_cop_Gauss
MSRpdf_cop_Gumbel
MSRpdf_cop_tStudent
MSRpartfalio_est
MSRpartfalio_log_returns

04000000 bbibs

MSRsca_bay_sie
MSRsca_braw_vw 4 |

€| @ |@ etet: wolkenlos, 20° C H Dit 26° C {_‘3‘ Mz 30° €
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3 Quantnet

Datei

earchResults - Mo
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Lesezeichen  Extras  HiFe

@E-5- @] ) @ 50 = | L Httoefifedc . hu-berlin. defauantnetindere shptp=searchResultstn=br | v | [ |

Quantnet :: SearchResults

Start

my Quantlets

my Datsfiles

4dd new quantlet
Upload

Logout

Publication
Title:
Subtitle:
Author:
Edition:
ISBN10:
ISBN13:
Year:

Quantlets:

MSR. project
not set
Wolfgang K. Hardle
not set
not set
not set

not set

=

Name latforms
MSR_Frechet_bounds
MSR_TDC_tStudent
MSRanova
MsRbayer_log_returns
MSRbrow_log_returns
MsRclose

MSRevtl

MSRevtz

MSRevts

MSRfihonacc

MSRgpdist
MSRIambda_smoothing_utd
MSRIog_returns

bbbt bbbes

Fertig
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ele |




¥3 guantnet = My Quantnet - Mozilla Firefox =100 x|
Datel Bearbelten Ansicht  Chronik  Lesezeichen  Extras  Hife
e - @ (h B - O retmifedc i hu-berln.defauantnetfindesc phpto=my_quantnet =3
Quantnet :: My Quantnet
I start My Quantlets
I my quantiess Name Software Submitted Actions
I iy Datafiles MSR_Frechet_bounds MatLab 06-30-2008 edit - delete
1 addnew quantist MSR_TOC_tStudent MatLab 06-26-2008 edit - delete
1 Upload MsRanava MatLab 06-27-2008 edit - delate
I Logout MsRbayer_log_returns MatLab 06-30-2008 edit - delete
M3Relose MatLab 05-30-2008 edit - delste
MSRevtl MatLab 05-29-2008 edit - delete
MSReviz MatLab 05-23-2008 edit - delete
M3Revt3 MatLab 05-29-2008 edit - delste o
MSRfibonace MatLab 05-30-2008 edit - delete
MSRapdist MatLab 05-30-2008 edit - delste
MSRlambda_smoothing_utd MatLab 06-27-2008 edit - delete
MSRIog_returns MatLab 05-30-2008 sdit - delste
MSRnonp_utd MatLab 05-30-2008 edit - delete
MSRpdf_cop_Clayton MatLab 06-26-2008 edit - delste
MERpdf_cop_Frank MatLab 06-30-2008 edit - delate
MSRpdf_cop_Gauss MatLab 06-27-2008 edit - delete
MSRpdf_cop_Gumbel MatLab 06-27-2008 edit - delste
MSRpdf_cop_tstudent MatLab 06-27-2008 edit - delete
MSRpaortfalio MatLab 05-30-2008 edit - delste
MSRportfolio_est MatLab 06-04-2008 edit - delete
MSRportfolio_log_returns MatLab 06-30-2008 sdit - delste
MSRsca_bay_sie MatLab 06-27-2008 edit - delete
MSRsca brw ww MatLab 05-30-2008 edit - delste =
Fertig ‘€| (o] | Jetzt: Wolkenlos, 20° C H Di: 26° C {_‘)‘ Miz 30° C y
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Datel  Bearbeten Ansicht  Chrorik  Lesezeichen Exfras  Hife Lo

- - .9 = | LI Bt fFedc wivi.hu-berlin, defquantnet index, php?p=my_datafiles
e

[&]

Quantnet :: My Datafiles

I start My Datafiles

I my Quantiets Name Quantlets using datafile Actions

I my Datafiles Portfaz06_logRet.dat  MSRpdf_cop_Frank edit - delete
1 Add ne quantlet portfalio_log_returns.dallSRportfalio log returns, MSRsiemens_log_returns edit - delete
1 Upload fx.dat MSRpdf_cop_Frank edit - delete
I Logout

httpsffede wiwi hu-berlin.defquantnetindex, php7p=showgid=311

@ Ietzt: walkenlos, 207 C H Di: 26° C Q‘ iz 30° C P




Datei

Bearbelten  Ansicht  Chronik.

Lesezeichen  Exfras

Hife

¢ B - @ ) @ 50 = | I hitoefifedc vl hu-berlin.defauartnetindesc phpto=acid_new

Quantnet :: Add New

Start

my Quantlets

my Datsfiles

4dd new quantlet
Upload

Logout

Add new Quant

Software:

Yersion:

Name:

Description:

Usage:

see also:

let

© xplore © Gauss © Mattab ' R 7 stata

—

Fertig
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nput - Mozilla Firefosx

—lofx|

Datel  Bearbeten Ansicht  Chrorik  Lesezeichen Exfras  Hife Lo
¢ B - @ ) @ 50 = | I hitoufifedc vl hu-beriin, defausntnetindesc phpzp=—input =3
Quantnet :: Input erp("
e fin)
e,
n. 3
a:,,).P(rL B)
I start Upload quantlet
I my Quantlets File:
1 my Datafiles Durchsuchen...
1 Add new quantlet upload
I upload
I Logout
Upload data-file
File: Durchsuchen...
upload
Fertig @| Jetzt: wolkerlos, z0°C H Di: 262 C o‘ MipsPC
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Quantnet conclusion

collect all materials in one place

convenient integration of new materials

+ 4+ +

easy generation of download packages
- large initial programming work

- each supported language requires adjustments
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Video- and Audio Podcasting 31

From past to present

video creation in the past:

[ analog recording & editing
[ high costs (hardware, personnel)

video creation today:

[ digital camcorders (DV-tape, HD, DVD)
[ editing software 'for free’

[ efficient formats available (MP3, MP4)

(] equipment starting with few hundred Euro

Useful for teaching?

Modern e-Learning :I'.’




Video- and Audio Podcasting 32

Content distribution by podcast

[] 'podcast’ = iPod & broadcasting
[] video/audiofiles stored on a webserver

] managed by RSS file, contains information
on episodes stored in XML

Modern e-Learning “‘ G,




Video- and Audio Podcasting 33

Creating digital content

[] taping 'ordinary’ lectures & events
[] taping exclusively for video

[ screencaptures and animations

Modern e-Learning “‘ -"5



Video- and Audio Podcasting 34
Podcasting Examples

Modern Non-Parametric Statistics 2007

Modern e-Learning



Video- and Audio Podcasting
Podcasting Examples

Econ Bootcamp 2008

Modern e-Learning

35



Video- and Audio Podcasting
Podcasting Examples

R Introductory Course

Datei Bearboter Arschen Werichodanss Paste Widows Hife

18] [=[a]5] S]E]

[484,] 0.922815900 -1.7559729589
[485,] -0.562035377 1.1306274693
[496,] 0.558950799 -0.3635388700
[487,] 0.105913835 -0.3219369998
[488,] -0.494183697 0.2743847124
[499,] 0.517374805 -1.0957913292
[490,] -0.285084679 -0.7373134115
[491,] -0.869829852 0.5331563249
[492,] 0.805019792 0.1568856634
[493,] =-0.144313981 -1.1731212612
[494,] 1.347952739 -0.2194560508
[495,] -0.536053111 -1.3730113772
[496,] -1.065605584 0.3221540486
[497,] -0.£90131288 0.2324956061
[498,] 0.790976983 1.4879107113
[499,] 0.598628188 0.5233488099
-0.410377566 -0.3462793876
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Trapdoors

[J high organizational requirements for excellent contents
[] taping speaker insufficient

] matching video and slides highly time-consuming

[J time for post-production underestimated

Ll ...
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Conclusion podcasting

+ allows learning everywhere (train, plane)

+ may generate bigger audiences for lectures and
conferences

+ simple way of distributing digital content

- equipment is rel. cheap, however quality takes time
and money
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Summary

[ e-Learning has many facettes today

] three different applications using modern information
technology

(] may encourage students and help them with understanding
statistics

[ but good contents = high costs

Thank you for listening!
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