ARPM

Syllabus 2026; Prof. Alessandro Ramponi
7 Week 13:- May 21

TOR VERGATA

Macro topics: The Checklist: Step 8d - Time series strategies, The Checklist: Step 9 -
Execution, Applications

~/ Theory
e Step 9d: Time series strategies

The market

Expected utility maximization
Option-based portfolio insurance
Rolling horizon heuristics
Execution

High frequency risk drivers
Market impact modeling

Order scheduling

Step 10. Execution - Historical

7 Selected homework
e The market: strategy dynamics
e Option based portfolio insurance: partial differential equation
e Market impact modeling
e Orderscheduling: permanent market impact model


https://www.arpm.co/lab/redirect.php?permalink=construction-time-series-strategies
https://www.arpm.co/qb/d6/u5/recorded/theory
https://www.arpm.co/lab/the-market-time-series-strategies.html
https://www.arpm.co/lab/expected-utility-maximization.html
https://www.arpm.co/lab/option-based-portfolio-insurance.html
https://www.arpm.co/lab/rolling-horizon-heuristics.html
https://www.arpm.co/lab/lbl-execution.html
https://www.arpm.co/qb/d6/u6/recorded/theory
https://www.arpm.co/lab/high-frequency-risk-drivers.html
https://www.arpm.co/lab/market-impact-modeling.html
https://www.arpm.co/lab/order-scheduling.html
https://www.arpm.co/lab/redirect.php?code=s_checklist_historical_step09&language=python
https://www.arpm.co/qb/d6/u6/recorded/practice
https://www.arpm.co/lab/eb-market-strategy-dyn.html
https://www.arpm.co/lab/eb-partial-differential-eq.html
https://www.arpm.co/lab/eb-market-impact-model.html
https://www.arpm.co/lab/redirect.php?homework=eb-order-scheduling-perm-mim.ipynb&codeLang=Python
May 21


