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SEMINAR IN FINANCIAL MANAGEMENT
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This course focuses on the blending of the financial theory and
programming language to the financial application. It introduces the
statistical and financial theory in empirical applications along with PYTHON,
Not only blends on-line and flip classroom teaching style but also adopts
project—based learning methods, this course cultivates students the
integrated ability of designing and solving a financial problem as well as
implementing the python language. Deploy the model into production is the
learning goal.
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¥ Philippe Jorion (2009). Financial Risk Manager Handbook.5th edition, GARP,
Tor 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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