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This course aims to introduce the most widely used econometric methods in the financial industry, with a particular emphasis in strategic
asset allocation, risk management and risk factor modeling.

COURSE CONTENTS

The main theoretical tools introduced in this course are:
+ Nonparametric statistics useful for value at risk computations
« Principal component analysis (PCA)
Using these tools, the course describes applications in the fields of:
« Value at risk computation
« Factor risk models
« Efficient portfolio analysis
« Strategic asset allocation
+ Volatility and correlation modeling
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