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2024/09/04 Intro to the course

2024/09/11 Math for fintech AR Pk

2024/09/18  Technical indicators, quantitative trading, RAE Bk

backtest, dynamic programming

n 2024/09/25 Portfolio optimization RAE Bk
2024/10/02 Performance indices, feature selection for ML ERAE Bk
n 2024/10/09 Intro to bitcoin and blockchain 2Pk
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Hash function and elliptic curve digital 2 P Bk
signature algorithm (ECDSA)

Ethereum and Other [E N S S
Blockchain/Cryptocurrency

Advanced Functions and Post-Quantum 2 P Bk
Cryptography for Blockchain

Imbalanced dataset, cost-sensitive classification 5k #F & #%3%
Missing data imputation in ML ERAE Bk

Intro to the final project AL Bk
Invited talk by guest speaker AL Bk
AI/ML applications in finance AL Bk

Heads-up for final project

e Homework: ~30%
e Midterm exam: ~35%
e Final project: ~35%



