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Karel Kozmik

Charles University in Prague
Faculty of Mathematics and Physics
Department of Probability and Mathematical Statistics

COMPUTATIONAL ASPECTS OF OPTIMIZATION

] 1/2



Returns dataset

@ Download stock/asset prices of some selected titles (you can use
yahoo.finance, kaggle, etc.)

@ Use weekly or monthly observations

e Compute returns observations (in percent points) and save it for later
use in homework

@ Use at least 6 assets and 100 price observations



