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. Intro to the course

.Math for fintech

.Technical indicators, quantitative trading, backtest, dynamic programming
. Intro to bitcoin and blockchain

.Hash function and elliptic curve digital signature algorithm (ECDSA)
.Portfolio optimization

.Ethereum and Other Blockchain/Cryptocurrency

.Performance indices, feature selection for ML

. Imbalanced dataset, cost-sensitive classification

10. Missing data imputation in ML

11. Advanced Functions and Post-Quantum Cryptography for Blockchain

12. Intro to the final project

13. Invited talk

14. Invited talk

15 AI/ML applications in finance

16. Final exam
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Course Requirements and Suggested Teaching Methods

Percentages
Homework: ~30%
Term project: ~35%
Final exam: ~35%
Grade computation




Raw score computation in double precision ==> Rounding to nearest integers ==> Final
letter grades

Final grades are based on scores and ranking. The instructors reserve the rights to
Adjust percentage of each categories 1f necessary

Determine the way to combine scores and ranking

No-change policy: We will not change the final grades once they are sent to the
academic affairs office, unless it is due to mistakes on our part.

Grade statistics: Usually we have 25% of A+ and A
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