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SPECTAL TOPICS IN BIG DATA FINANCE
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This course focuses on the portfolio optimization from the perspective of
computaional finance and financial engineering, It will introduce the
statistical methods in financial applications along with R.
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Philippe Jorion (2009). Financial Risk Manager Handbook.5th edition, GARP,
John Wiely & Sons, Inc.

Portfolio Optimization with R/Rmetrics,2009,Diethelm W&#252;rtz,0han
Chalabi,William Chen&amp;Andrew Ellis

Financial risk modelling and portfolio optimization with R / Bernhard Pfaff.
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