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This class includes three parts: risk management, the simulation of the risk
structure and the innovation and simulation of the instruments for financial
management,

In the first part-risk management, we study how to construct the optimal
portfolio to minimize its market risks, as well as maxmize its expected
returens,

In the part of the simulation of risk structure, we will learn how to use
Excel to simulate the structure of risks. Finally, via Monte Carlo method we
compute the price of derivative in the part of the innovation and simulation
of the instruments for financial management.
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