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HAz4w it Course Description

This class intends to lay a solid quantitative foundation for students in portfolio management. This
class does not guarantee any success in investment in any stock markets after completion of this
course. Instead, by taking this class, we hope students will be able to have a good judgment in
selecting investment vehicles to avoid any unnecessary losses. Portfolio management process is a
complicate process. Anything beyond the textbook and lecture are helpful. Broadening your scope of
intaking of any information beyond the investment will be a plus for investment decision-making.
Therefore, the outside class readings are as equally important as the textbook and lecture.
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# 3 & B % Teaching Schedule & Content

iF =k Week M % Subject/Topics # 3xRemarks
1 Introduction to Python
2 Introduction to Pandas and dealing with financial data
3 Financial time series data




4 Machine learning in time series forecasting

5 Returns and the Gaussian Hypothesis

6 Utility functions and the theory of choice
7 Markowitz without risk-free asset

8 Markowitz with risk-free asset

9 #p ¢ ¥ i Midterm Exam

10 Risk measures and capital allocation

11 Factor models, I

12 Factor models, II

13 Modeling volatility with GARCH class models
14 Monte Carlo simulations in portfolio management
15 Asset allocation and back testing I

16 Back testing I1

17 Final Exam and final project presentation

18

% % K % Teaching Strategies
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# 5 £] #7 p T Teaching Self-Evaluation

#1374 4 (Innovative Teaching)
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3¢ & i¥(Transdisciplinary Projects)

|:| B 7% %% Transdisciplinary Teaching |:| Bk s %% Inter-collegiate Teaching

|:| #§F & 3 Courses Co-taught with Industry Practitioners
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General Performance 10% v
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Assignments 10% v
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Grading & Assessments Supplemental instructions
Class etiquette: Experience indicates that students with regular attendance of class have higher
grades than those who did not. Followings are basic class etiquette. Turn off your mobile phone
before class. No loud chatting allowed in the class. Having food or drink in the class is not
encouraged. Any irrational behavior in the class will not be tolerated. Any violation of the class
etiquette will be penalized by reduction in your grade
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Quantitative Portfolio Management with application in Python, Pierre Brugiere, Springer, 2020
Other supplemental material in class.
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)

H @4 v (Supplemental instructions)




