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1. SEC Filings (10K, 100, 8K)
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Python Refresh: 2 Classes

MODULE 1: DATA ANALYSIS WITH PANDAS (3 CLASSES)
» Dataframes

» Series and Panel Objects

* Operations
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» Selecting and Slicing Data

* Plotting

* Application: Working with Financial Time Series
* Grouping Data

* Joining, Appending and Merging Data

» Application: Portfolio Analysis

MODULE 2: MACHINE LEARNING ALGORITHMS | (3 CLASSES)
* Parametric vs Non Parametric Models

* Feature Extraction

* Feature Engineering

* OLS Regression

* Lasso and Ridge

» Extending Parametric Models

* Polynomials

* Scaling

* Subset Selection

 Classification Algorithms

* Logistic Regression

* L1 and L2 Penalty

» Single and Multi-Class

* Clustering Algorithms (K-means, Hierarchical Clustering, DBScan)
* Application: Multi Class Modeling

MODULE 3: MACHINE LEARNING ALGORITHMS Il (3 CLASSES)
* Non Parametric Models

* Financial Feature Engineering

* Unstructured Feature Extraction
» Decision Trees

* Support Vector Machines

* Assembling Methods

* Boosting

* Adaboost Algorithm

* Bagging

* Random Forest Algorithm

» Latest Advances:

» Extreme Gradient Boosting (XGB)

MODULE 4: TUNING ALGORITHMS (3 CLASSES)
* Cross Validation and Testing

* Financial BackTesting

* Pipelines and GridSearch

» Feature Engineering Practice

» Unstructured Feature Extraction

* Parallelization of processes
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* Regression Practice
* Classification Practice
* Building Actual Signals
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Books:

Python for Data Analysis Second Edition
Advances in Financial Machine Learning

Papers:

1. INFORMATION, TRADING, AND VOLATILITY: EVIDENCE FROM FIRM-SPECIFIC
NEWS

2. Antweiler, W., and M. Z. Frank, 2005, Is All That Talk Just Noise? The Information
Content Of Internet Stock Message Boards, Journal of Finance 59, 1259-1293.

3. Barber, B., and Odean, T., 2008. All that glitters: the effect of attention and news
on the buying behavior of individual and institutional investors. Review of Financial
Studies 21, 785-818.

4. Feldman, R., S. Govindaraj, J. Livnat, and B. Segal, 2010, Managements Tone
Change, Post Earnings Announcement Drift And Accruals, Review of Accounting
Studies 15, 915-953

5. Loughran, T., and B. McDonald, 2011, When Is A Liability Not A Liability? Textual
Analysis, Dictionaries, And 10-Ks, Journal of Finance 66, 35-65.

6. Tetlock, P. C., 2010, Does Public Financial News Resolve Asymmetric
Information?, Review of Financial Studies 23, 3520-3557.
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