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student must apply specific data
for market analysis, e.g. cotton,
gold or stocks. He has to
demonstrate knowledge of a part
of the financial market.

K6_U05 The student knows how to use [SU5] Assessment of ability to
Sklar theorem in modeling. He present the results of task
can apply the copulas theory. [SU1] Assessment of task
Understands the Strong Law of fulfilment
Large Numbers through the use of
the Monte Carlo method

K6_U10 Analyzes made with the support of [[SU1] Assessment of task
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interpretation.
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Probability and an introduction to statistics
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Subject passing criteria

Passing threshold

Percentage of the final grade

50.0%

100.0%
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Basic literature

[1] Hans Folimer, Alexander Schied Stochastic Finance An

Introduction in DiscreteTime Second Revised and Extended
EditionWalter de Gruyter Berlin New York 2004.[2] A. McNeil, R. Frey,
P. Embrechtes Quantitive Risk Management Princeton University Press

2005

Supplementary literature

[1] Ravindra Khattree, Dayanand N. Naik, Applied Multivariate
Statistics with SASsoftwareSAS Institute Inc. and John Wiley & Sons,
Second edition 2003.[2] R.B. Nelsen,An introduction to copulasSpringer

2006
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Example issues/ A determination of minimum reserves with the involvement of investment in gold and the stock market

example questions/
tasks being completed

Work placement Not applicable
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