
COMPUTATIONAL FINANCE
LecturerDr. Tim A. Kroenckekroencke@uni-mannheim.de

DatesLecture and TutorialFriday 17.01.14, 8.00 – 18.00 hSaturday 18.01.14, 8.00 – 16.00 hFriday 24.01.14, 8.00 – 18.00 hSaturday 25.01.14, 8.00 – 16.00 hStudent project presentationsFriday 28.03.14, 8.00 – 18-00 hSaturday 29.03.14, 8.00 – 16-00 h
ContentThe course provides an introduction to computational methods in finance, following a hands-onapproach. Students will learn step by step how to implement workhorse methods of financialresearch using Matlab. At the end of the course, students have the opportunity to implement ownresearch ideas and to present their findings to the others. No prior knowledge of Matlab is required.
OutlineSession 1: Getting StartedSession 2: FunctionsSession 3: SimulationSession 4: Volatility ModelingSession 5: GARCH and VaRSession 6: Stock Return PredictabilitySession 7: Multiple Securities and PortfoliosSession 8: Factor Models / Asset PricingSession 9: Implementing Generalized Method of MomentsSession 10: Performance EvaluationSession 11: Student project presentations
AssessmentAssessment will be based on collaboration during lectures/tutorials and the student projectpresentations. Details on the student projects will be specified during the first lecture.


