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[A-3]COURSE SYLLABUS

1. COURSE DESCRIPTION (Approximately 100 words)

The original contribution of this course is to empirically document the contagion of the
Covid-19 on financial markets. We merge databases from Johns Hopkins Coronavirus Center,
Oxford-Man Institute Realized Library, NYU Volatility Lab, and St-Louis Federal Reserve
Board. We deploy three types of models throughout our experiments: (i) the
Susceptible-Infective-Removed (SIR) that predicts the infections’ peak on 2020-03-27; (ii)
volatility (GARCH), correlation (DCC), and risk-management (Value-at-Risk (VaR)) models
that relate how bears painted Wall Street red; and, (iii) data-science trees algorithms with
forward prunning, mosaic plots, and Pythagorean forests that crunch the data on confirmed,
deaths, and recovered Covid-19 cases and then tie them to high-frequency data for 31 stock
markets.

2. COURSE GOALS AND OBJECTIVES (Approximately 100 words)

Goals of the course are following:

Learn impact of pandemic on Financial markets. Economic turmoil associated with the
COVID-19 pandemic has had wide-ranging and severe impacts upon financial markets,
including stock, bond, and commaodity (including crude oil and gold) markets. Major events
included a described Russia—Saudi Arabia oil price war, which after failing to reach an OPEC+
agreement resulted in a collapse of crude oil prices and a stock market crash in March 2020.
The effects upon markets are part of the coronavirus recession and are among the many
economic impacts of the pandemic.

3. TEXTBOOK (Title, Author, Publisher, Year of Publication, etc.)

1. Business Analytics: Data Analysis & Decision Making by by S. Christian Albright (Author),
Wayne L. Winston (Author).

4. REFERENCE

1. Data Analytics: The Ultimate Beginner's Guide to Data Analytics by Edward Mize.

2. Data Science for Business: What You Need to Know about Data Mining and Data-Analytic
Thinking by Foster Provost & Tom Fawcett.

3. Business Analytics: Data Analysis & Decision Making by by S. Christian Albright (Author),
Wayne L. Winston (Author).
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5. COURSE REQUIREMENTS AND GRADES

Prerequisite knowledge:

Intermediate MS Excel skills

Basic probability and statistics

Familiarity with fixed income instruments and concepts
Familiarity with equity valuation concepts

Coursework (30% weighting):

There is one item of coursework for this module which contributes to the final assessment

6. COURSE CALENDAR

Week Main Content
1 The impact on safe haven assets
2 The impact on financial markets
3 Bond markets—treasury, municipals, corporate
4 Risk management
5 Bankruptcies
6 Investor sentiment
7 Stock market anomalies
8 Data Visualization
9 Changes to capital structure
10 Changes to payout policy
11 The impact on commodities
12 The impact on green energy stocks
13 The impact on risk factors
14 Business Analytics Tools
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Intermediate MS Excel skills
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Coursework (30% weighting):



There is one item of coursework for this module which contributes to the final assessment mark forthis module:

Coursework: a written essay of a maximum of 2,000 or 2,500 words (deadline – weeks 9-12) The coursework is designed to check student progress, extend and reinforce concepts covered and also test individual performance.

Examination (70% weighting):



The final piece of assessment will be an unseen written examination of 2 hours' duration.
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