
                                                                                
Syllabus 2026; Prof. Alessandro Ramponi 

 Week 9: 
 
Macro topics: The Checklist: Step 4 - Repricing, Applications, Step 5b - Performance 
aggregation, Enterprise Risk Management 
 
  Theory 

● Step 4 - Repricing  
● Repricing functions 
● Repricing techniques 
● Equities 
● Fixed-income 
● Derivatives 
● Credit 
● Currencies 
● Step 4: Repricing - Historical  
● Step 5b - Performance aggregation  
● Returns 
● Static market/credit risk 
● Dynamic market/credit risk 
● Stress testing 
● General approach 
● Banking regulatory framework 

 
 Selected homework 

● Copula-marginal implementation for two stocks 
● Historical forecast of two stocks' log value 
● Full repricing: fixed income payoff forecast 

 
 

 
 
 

https://www.arpm.co/lab/redirect.php?permalink=pricing-at-the-horizon
https://www.arpm.co/qb/d4/u6/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=exact-repricing
https://www.arpm.co/lab/redirect.php?permalink=joint-pl-distribution-pricing
https://www.arpm.co/lab/redirect.php?permalink=equities-exact-repricing-pricing
https://www.arpm.co/lab/redirect.php?permalink=fixed-income-exact-repricing-pricing
https://www.arpm.co/lab/redirect.php?permalink=volatility-exact-repricing
https://www.arpm.co/lab/redirect.php?permalink=default-exact-repricing-pricing
https://www.arpm.co/lab/redirect.php?permalink=currencies-exact-repricing-pricing
https://www.arpm.co/lab/redirect.php?code=s_checklist_historical_step04&language=python
https://www.arpm.co/qb/d4/u6/recorded/practice
https://www.arpm.co/lab/redirect.php?permalink=performance-aggregation
https://www.arpm.co/qb/d5/u2/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=returns-performance-definitions
https://www.arpm.co/lab/redirect.php?permalink=market-credit-ex-ante-performance
https://www.arpm.co/lab/redirect.php?permalink=sec-dyn-aggr
https://www.arpm.co/lab/redirect.php?permalink=sec-stress-testing
https://www.arpm.co/lab/redirect.php?permalink=erm-general-approach
https://www.arpm.co/lab/redirect.php?permalink=regulatory-credit-framework-aggr
https://www.arpm.co/lab/eb-dynamic-cop-marg.html
https://www.arpm.co/lab/eb-mc-proj-hist-bootstrap.html
https://www.arpm.co/lab/eb-exact-repr-fixed-income.html
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