
NAME OF THE VALUE-ADDED COURSE: QUANTITATIVE FINANCE 

 

Offered to : 3rd Semester students of MBA Finance and Analytics Specialisation (optional) 

 

Course Facilitators: Dr. Sitangshu Khatua, Dean, Xavier Business School and Dr. Arindam Saha, CMD, 

FeedSense AI Pvt. Ltd. 

 

No. of Credits: 2        No. of Contact Hours: 30 

 

Course Outcome: 

1. Most students are expected to become self-sufficient to earn top rewards by operation their own 

models. In fact, many may not be keen to join a company. 

2. Students passing out will become a full-fledged financial market predictive modeller and can 

additionally move to opt for risk management professional. 

3. Since the course is full of practical cases and insights, many can easily produce high quality research 

papers and thus may choose a PhD route. 

4. Students will also become equipped to consider obtaining NISM, GARP, PRM certifications. 
 

Course Content 
 

Part – A 

Objective: Covers basic theories required for financial studies and modelling markets 

Contact Hours: 10 

 

1. Corporate Finance: Concepts of financial statements; Balance sheet; PL statements; ROI; Share 

valuation theories and approaches 

2. Programming: Python; data structure  

 

Part – B 

Objective: Grasping theories required for modelling markets 

Contact Hours: 10 

 

1. Portfolio theories: Utility function; Efficient frontier; Variance covariance; Markovitz; Kelly; 

Graham; Petroski; Red flags, Daily valuation 

2. Elements of statistical learning: Regression; Classification; Resampling; Linear models and 

beyond; Tree based method, SVM; Deep learning, Unsupervised learning. 

 

Part – C 

Objective: Creating real time predictive analytics and models for traded instruments 

Contact Hours: 10 

 

1. Elements of markets I: Directional prediction; Continuous scanning; distribution fitting; Impulse 

response function; Simultaneous trades; Adaptive levels; Power law; Serial correlations; Hurst 

exponent; Realised volatility 

2. Elements of markets II: Bid Ask spread; CVOL; Delivery quantity; Event study; Order imbalance; 

order book depth; Strike selection; Open interest; Peer analysis; Contagion; Trade classification; Time 

effects; Volatility smile; Volatility cone.  


