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Course Description

The implementation of sound quantitative risk models is a vital task for all
financial institutions, and this trend has accelerated in recent years after the
last financial crisis. This course provides a self-contained introduction to
both theoretical and practical implementation of various techniques in risk
management. The course draws on diverse quantitative disciplines, from
probability to statistics, from actuarial science to quantitative finance. Main
topics include risk factor models, risk measures and their statistical
estimation, multivariate factor models, dimensional reduction techniques,
copulas, and measure of dependence on extreme events. the course works
with real financial data and provides hands-on experience on practical
applications.
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