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. Overview of quantitative finance
. Role of quantitative analysts in the financial industry
. Basic mathematical tools and software
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. Time value of money
. Compound interest and discounting
. Annuities and perpetuities
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. Time value of money
. Compound interest and discounting
. Annuities and perpetuities
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. Simple and multiple regression
. Hypothesis testing
. Limitations and assumptions
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. Stationarity and autocorrelation
. ARIMA models
. Volatility modeling (e.g., GARCH)
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. Modern portfolio theory
. Efficient frontier and capital market line
. Portfolio optimization
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. Capital Asset Pricing Model (CAPM)
. Arbitrage Pricing Theory (APT)

. Multi-factor models

. Market Anomalies
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. VaR methodologies: Historical, Parametric,
and Monte Carlo

. Backtesting VaR

. Stress testing and scenario analysis
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. Basics of Market microstructure
. Liquidity
. Transactions costs
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. Introduction to machine learning
. Supervised and unsupervised learning techniques
. Applications in algorithmic trading and credit scoring




0)9 3 TiSy g Yz Jobo

w=les PLos 22 pll

= L . PL oL iy
diojod SSlsn g WIS BT LLJEAY '

0J9> £9 b

oLV OLT1 G jo0 PA yo0o PV 300 P55 j950-0 I

) 39> dogjj 9 5340 Clellbl W9y b . = ‘

AuiS |

_\ngJl:,ob_LuJHLD.JJd.ngJQQLCU_b|le_}_DU:J|J_\
P - I
Auabisdlg S lw)lgluslasio

9 LS ()38 o2les L aislgioo oS abdisn iy
LSLQ)OJQJJJIJ—\'Q-.?LSJ:S—“BW‘OJ:’}Q@L}J;’ . lJ:’LeJ rDUL-l._L-J P
A4S jLET LS g Caupudo 6ASwEsIS a06ligS

0)9> PLCwyuy Sid



https://pedu.gsme.sharif.ir/
https://survey.porsline.ir/s/nZPykqrW

v

0)go o CISJJJJ -FET. .

ulogi19/000/000 NI

oo OS> ULL.UQJ..\J_ 3 |éJL6

Ulogs 1i€/000/000 g9 3j1 gl>d)g93 jl pel) 3Laisdl g
(b.o..u.u
Ulogs 1I€/000/000 ubgxauauis

)93 ) CuSyiis odlgS

il s gwllS j> gpoiauwo g Jgad Jold jgbs dS S5 ALSaS i
) 893 (Lddyg s g L& WISS cOLilRiol j3) Cubdgo 8o Aislgh g i wb
G2l 38 disdlgS Cobys |) 893 53 CruBdgo jiino obIgS (IS LiwS
3o Ly inio dBus1S buugs uyld g LSSl gLj g3 b Lo lgS

A AodlgS



Po 115 Cacluw

Po 115 Cacluw

Po I 1% Caclw

Po 115 Cacluw

Po 115 Cacluw

Po JI 1% Caclw



Lo L bl 092 g 5118w Y=o

M|9§Jb 9 L}ULOJ rOJ_é 09> > CAJJ.JJ S>jgo j> OJQL,Cu.D (¥ LJ:JLQJ Ujgo >
Sbasol 9 Cu o d S ULUJL.U.IJJLS C.L_69 E}..le_\ ;0_59.0..3 M |J OngJiLO

1938 Aisdlgd Jwlas s leio L wau i

GO YLLS cauy b i 68is|s Sbaidl g Cupudo 0SS sl @
595 Yldwo Y csedlous gLls ~

oPIAPAoIoYl

SBS@Sharifedu X
Pedu.gsme.sharifedu &3

OJQLJiLD C.Lwlg_'DJ_\ rOJ_é E



https://pedu.gsme.sharif.ir/
https://survey.porsline.ir/s/hiFmq3HA
https://survey.porsline.ir/s/nZPykqrW

