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This seminar is based upon a list of recent papers on different areas of invest-
ment strategies and multivariate versions of rank correlation measures. Each
participant presents one of the selected papers and discusses subsequent de-
velopments in the respective field. This provides a broad overview to all
participants on the different fields, recent aspects, and historical develop-
ment of the topics.

No
max. 9 master students

Depending on the chosen topic: “Continuous Time Finance”, “Investment
Strategies” or “Financial Engineering with Copulas”, “Quantitative Risk Man-
agement”.
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Further information/ preliminary meeting
https://www.mathfinance.ma.tum.de/en/teaching/summer-term-2018/
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