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This course trains students to implement and evaluate investment strategies
using programming thinking and techniques. First, starting with classic
program examples about economic and financial investment strategies,
students will be familiar with the overall structure and program syntax of]
executing strategies. Furthermore, students are cultivated to develop new
investment strategies and practice them through the thinking and techniques
learned in this course. In addition, this course is taught in English to
familiarize students with English terms related to investment and

programming.
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B  Fama, E. F., & French, K. R. (1993). Common risk factors

in the returns on stocks and bonds. Journal of financial
economics, 33(1), 3-56.

B Zhang, D. (2018). R for Programmers: Quantitative
Investment Applications: Crc Press.
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