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PRESENTACIÓN

Breve descripción: With financial markets increasingly embracing quantitative and algorithmic
approaches, our course will delve into the prominent methods wielded by leading institutions such
as banks, hedge funds, investment firms and professional traders in recent years. We will dissect
their methodologies offering a holistic understanding of the process, from generating an idea to
data management, model choice, testing and implementing the strategies.

The rise of quantitative models and automation for analysing and trading securities, portfolio
management and advisory services coupled with an unprecedented surge in data availability,
computational power, and advanced analytical tools, exemplifies this transformative wave. A
growing demand for knowledge on these areas is observed from both institutions, seeking
individuals with a quantitative background or an understanding of applied quantitative finance,
and employees, who recognize the necessity for such skills to thrive in the competitive job market
in Finance.

Our program tries to equip students with the knowledge to navigate this evolving landscape.
While we won't delve into intricate mathematics or computer code, we will comprehensively
discuss and illustrate concepts, occasionally referring to mathematical or statistical expressions
and code snippets to provide context and specific examples.

Titulación: Master in Economics and Finance
Módulo/Materia: Module II/Matter: 2.1 Topics in Economics and Finance
ECTS: 3.5 (87.5 hours of work)
Curso, semestre: Spring, 2023/2024
Carácter:
Profesorado: Dr. José Suárez-Lledó and Gerard Sánchez
Idioma: English
Aula, Horario: See MEF’s class schedule ( )link to the web

RESULTADOS DE APRENDIZAJE (Competencias)

GENERAL COMPETENCIES

CG1) Train high-level specialists in both economic theory and finance

CG2) Provide students with the appropriate and necessary mathematical and econometric 
techniques for both theoretical and empirical work in the fields of economic theory and finance.

CG3) Familiarize students with research fields and the most relevant literature in economic theory 
and finance

CG4) Develop students' critical capacity towards economic or financial phenomena and enhance 
their communication skills.

CG5) Provide students with the basic theoretical foundations to start doctoral studies in 
economics or finance.

SPECIFIC COMPETENCIES

CE1) Study the main concepts and techniques of mathematical analysis, probability, and statistics 
required in the areas of economics and finance.

CE3) Appropriately use econometric techniques employed in the analysis of microeconomic data 
and in the analysis and modeling of financial time series.

https://calendar.google.com/calendar/u/0/embed?src=c_k9lf1sb0583atlp7l366sid37s@group.calendar.google.com&ctz=Europe/Madrid
?VxJw3wfC56=1722321384&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&VxJw3wfC56=1780723478&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&VxJw3wfC56=1722321384&VxJw3wfC56=1780723478&3cCnGYSz89=BmRRBXZYtTJ%2FzUTFwriEdpzqTi77v2hThdSkzS4%2Fllg%3D#
?VxJw3wfC56=1722321384&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&VxJw3wfC56=1780723478&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&VxJw3wfC56=1722321384&VxJw3wfC56=1780723478&3cCnGYSz89=BmRRBXZYtTJ%2FzUTFwriEdpzqTi77v2hThdSkzS4%2Fllg%3D#
?VxJw3wfC56=1722321384&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&VxJw3wfC56=1780723478&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&VxJw3wfC56=1722321384&VxJw3wfC56=1780723478&3cCnGYSz89=BmRRBXZYtTJ%2FzUTFwriEdpzqTi77v2hThdSkzS4%2Fllg%3D#
?VxJw3wfC56=1722321384&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&VxJw3wfC56=1780723478&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&VxJw3wfC56=1722321384&VxJw3wfC56=1780723478&3cCnGYSz89=BmRRBXZYtTJ%2FzUTFwriEdpzqTi77v2hThdSkzS4%2Fllg%3D#
?VxJw3wfC56=1722321384&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&VxJw3wfC56=1780723478&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&VxJw3wfC56=1722321384&VxJw3wfC56=1780723478&3cCnGYSz89=BmRRBXZYtTJ%2FzUTFwriEdpzqTi77v2hThdSkzS4%2Fllg%3D#
?VxJw3wfC56=1722321384&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&VxJw3wfC56=1780723478&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&3cCnGYSz89=HUrkvweYyDBikvwjnVmcuWqYKcKYUZvTHGjjbWWW46k%3D&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&Kq3cZcYS15=f974aa3a80924137a28d0aa0da880699&VxJw3wfC56=1722321384&VxJw3wfC56=1722321384&VxJw3wfC56=1780723478&3cCnGYSz89=BmRRBXZYtTJ%2FzUTFwriEdpzqTi77v2hThdSkzS4%2Fllg%3D#


CE4) Handle the main statistical and econometric programs used in the areas of economics and 
finance.

PROGRAMA

Part 1- Python for Financial Markets Analysis (Gerard Sánchez)

1. Introduction to Python

2. Numpy + Pandas

3. Time Series OHLC data / Structured Data

4. Market Analysis: return distributions and asset dynamics

5. Technical Analysis I

6. Portfolio and Performance Metrics

7. Backtesting

Part 2 – Quantitative Investment Strategies (Dr. José Suárez-Lledó)

1. Logistic Regressions with Macro Factors & Probabilistic Weighting

2. Market Cycles for Factor & Sector Timing

3. Technical Analysis

4. Statistical Arbitrage

5. Long-Short Portfolios

6. Machine Learning

7. Risk Management

ACTIVIDADES FORMATIVAS

Sessions will include some theoretical discussion of concepts and ideas, but they will be
predominantly empirical and applied. Work will be conducted as in a research team within a real
investment institution. Topics or ideas will be presented and analysed/discussed/challenged with
the rest of the class. Students will also work in groups to retrieve data and analyse concepts; or
develop, implement and test their ideas. Class dynamics will also involve presenting their results
and brainstorming for improvements on strategies/ideas. Time will also be devoted to interpreting
relevant market news and shaping that into investment ideas. Material that may be needed will be
provided (articles, references to books, websites, …)

EVALUACIÓN

Competencies in Python (15%)

Project on Strategies (individually or in groups) (25%)

Exam (60%)

Make-up call (in case the student fails the class)

If a student fail the class, he/she will have a re-take project to submit (100%), and the 
final grade for the course will be in line with the botton 20% from the first call.



HORARIOS DE ATENCIÓN

By email
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