Homework 2

Please submit your homework by email.
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Q1
Choose and read some presentations/articles/publications from the World Economic Forum Annual Meeting 2013. Write a summary report on your findings and make comments (after you do critical thinking).
http://www.weforum.org/events/world-economic-forum-annual-meeting-2013

Q2
Code up the Viterbi algorithm in SuanShu. Write thorough unit tests.
http://en.wikipedia.org/wiki/Viterbi_algorithm
http://www.numericalmethod.com/javadoc/suanshu/com/numericalmethod/suanshu/stats/hmm/rabiner/RabinerHiddenMarkovModel.html

Q3
Explain why the portfolio estimation risk is mainly due to errors in the estimation of the expected return.
http://www.iijournals.com/doi/abs/10.3905/jpm.1993.409440

