
                                                                                
Syllabus 2026; Prof. Alessandro Ramponi 

 Week 12: 
 
Macro topics:  Signals, The Checklist: Step 8c - Cross-sectional strategies 
 
  Theory 

● Signals  
● Value signals 
● Technical signals 
● Step 9c: Cross-sectional strategies 
● Simplistic portfolio construction 
● Advanced portfolio construction 
● Relationship with FLAM and APT 
● Multiple portfolios 

 
 Selected homework 

● Factor portfolios: general concepts 
● Factor portfolios: market-capitalization allocation 
● Signal-conditioned moments of the risk drivers 

 
 

 
 
 
 
 
 
 
 
 
 
 
 
 

https://www.arpm.co/lab/lbl-signals.html
https://www.arpm.co/qb/d6/u4/recorded/theory
https://www.arpm.co/lab/redirect.php?permalink=value-signals
https://www.arpm.co/lab/redirect.php?permalink=technical-signals
https://www.arpm.co/lab/redirect.php?permalink=construction-cross-sectional-strategies
https://www.arpm.co/lab/simplistic-portfolio-construction.html
https://www.arpm.co/lab/signal-characteristic.html
https://www.arpm.co/lab/portfolio-construction-factors.html
https://www.arpm.co/lab/multiple-signal-clusters.html
https://www.arpm.co/lab/eb-factor-portfolios.html
https://www.arpm.co/lab/eb-market-capitalization-alloc.html
https://www.arpm.co/lab/eb-signal-conditioned-moments.html
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