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This course focuses on the blending of the financial theory and
programming language to the financial application. It will introduce the
statistical and financial theory in empirical applications along with PYTHON,
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107/09/10~
1 107/09/16 Overview of Statistical Methods in Portfolio
Optimization and Course Introduction
2| YT by THON LANGUAGE -1
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3 L07/00/30 PYTHON LANGUAGE -2
107/10/01~
4 107/10/07 PYTHON LANGUAGE -3
107/10/08~
5 107/10/14 PYTHON LANGUAGE -4
107/10/15~
6 L07/10/21 ASSET RETURN
107/10/22~
7 107/10/28 ASSET RISK
107/10/29~ .
8 107/11/04 STOCK TECHNICAL ANALYSIS INVITED TALK Dates are subject to
change
107/11/05~] . P e - .
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107/11/12~| .
10 107/11/18 midterm week
107/11/19~
11 L07/11/25 FINANCIAL DATA SOURCE AND MANAGEMENT
107/11/26~
12 107/12/02 DIVERSIFY A PORTIFOLIO
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13 107/12/09 REGRESSION & STOCK BETA AND ALPHA
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107/12/24~
16 107/12/30 MONTE CARLO SIMULATION -1
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18] 10g/0113 | Final week
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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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