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Description

The course introduces participants into the prerequisites necessary for quan-
titative trading. These prerequisites are going to be taught in the statistical
programming language R. Further, several trading rules are presented and
how to implement them in R.

Dates

From 2016-10-24 until 2016-12-22, weekly on Mondays 16.15h - 17.45h in
C01 and Wednesdays 16.15h - 17.45h in C502.

Basic Course Outline

The following topics will be covered:

1. Introduction

2. Getting started with R

3. Working with data
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4. Statistics and probability

5. Spreads, betas and risk

6. Backtesting with quantstrat

7. Global macro investing

8. Trend-following investing

9. Pairs trading and statistical arbitrage

10. Flipped classroom session

11. Optimization and portfolio construction

12. Reporting and speed

Grading

The grade of the course is based on the grade of a mandatory term paper
and an accompanying presentation. The participants may work on an addi-
tional assignments. Working on these assignments is optional but strongly
recommended. Conditional on passing the term paper and all assignments,
the participant can gain a bonus to the final grade of the term paper. The
assignment needs to be completed in pairs of two students.

Term paper

The term paper has to be handed in by 2016-12-31, 23.59h and needs to be
completed individually (i.e. not in groups).
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