
                                                                                
Syllabus 2026; Prof. Alessandro Ramponi 

 Week 11:
 
Macro topics: Step 8a - Construction: one-period portfolios, Step 8b - Construction: 
estimation risk, Applications 
 
  Theory 

● Step 8a: Portfolio optimization  
● Fundamental concepts  
● Smooth programming 
● Convex programming 
● Quadratic regularization 
● Selection problems 
● Mean-variance framework  
● Analytical mean-variance 
● Numerical mean-variance 
● Step 8b: Estimation and model risk  
● Mean-variance frequentist optimization 
● Minimum torsion bets attribution of variance 
● Ex-ante performance attribution - Historical  
● Step 7b - Ex-ante risk attribution - Historical  
● Step 8a: Construction - Historical  

 
 Selected homework 

● Convex programming 
● Portfolio optimization framework 
● Analytical mean-variance optimization 
● Optimization: general concepts 

 
 
 
 
 

 

https://www.arpm.co/lab/redirect.php?permalink=construction-portfolio-optimization
https://www.arpm.co/lab/redirect.php?permalink=optimization-general
https://www.arpm.co/qb/d6/u1/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=optimization-tools
https://www.arpm.co/lab/redirect.php?permalink=convex-programming
https://www.arpm.co/lab/redirect.php?permalink=sec-ridge-lasso-nets
https://www.arpm.co/lab/redirect.php?permalink=integer-n-choose-k
https://www.arpm.co/lab/redirect.php?permalink=mean-variance-framework
https://www.arpm.co/qb/d6/u2/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=analytical-solutions-mean-variance-problem
https://www.arpm.co/lab/redirect.php?permalink=sec-numerical-mean-variance
https://www.arpm.co/lab/redirect.php?permalink=construction-estimation-risk
https://www.arpm.co/qb/d6/u3/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=allocation-uncertainty-robust-allocation
https://www.arpm.co/lab/redirect.php?permalink=minimum-torsion-bets-attribution-variance
https://www.arpm.co/lab/redirect.php?code=s_checklist_historical_step07a&language=python
https://www.arpm.co/qb/d5/u4/recorded/practice
https://www.arpm.co/lab/redirect.php?code=s_checklist_historical_step07b&language=python
https://www.arpm.co/qb/d5/u5/recorded/practice
https://www.arpm.co/lab/redirect.php?code=s_checklist_historical_step08a&language=python
https://www.arpm.co/qb/d6/u2/recorded/practice
https://www.arpm.co/lab/redirect.php?homework=eb-convex-programming.ipynb&codeLang=Python
https://www.arpm.co/lab/eb-portf-optim-framework.html
https://www.arpm.co/lab/eb-analytical-mean-variance.html
https://www.arpm.co/lab/eb-optimization-primer.html
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