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Data-driven Investment Strategies
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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)

Crclw P
o oj Gl pw Juds

0925 3o 2wl gl a Giuwb YhliSdlopw aS SUlgw uppeo jl Se
lgw JgRao walizo Ll Slaub Yo 395§l i8S dilojw 3w yowas
Uljoo colgaw Ao (olls daub o (jg)d dglle b .Cwl ... g YSawo (Ub
ObliSdulopw plp 5o IS Jlgw S walizo golivs g ldmew t yauass
33 .15 gylAS dulojuw duw GBIL Jaues ) | Sl Gids Blasl aS cuwl
6135 lojun S dingy Sy Jousd (G505 Sbe Jeeee (Jodpw ol

S350 SO0



. 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
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