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This seminar is based upon a list of recent papers on discrete-time portfolio
optimization and time series models. Each participant presents one of the se-
lected papers. This provides a broad overview to all participants on discrete-
time portfolio optimization and time series models, their applications, and the
historical development of the topics.

Continued next Semester: No

Audience:
Prerequisite:

Literature:

Certificate:

max. 8 master students
MA3408, advanced knowledge of probability and statistics is recommended
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Seminar information: The preliminary online-meeting to the seminar (Online Seminar-

vorbesprechung) will take place on January 11, at 18:00 in ZOOM. Please
write an e-mail to min@tum.de to get an access to this ZOOM-meeting.
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