
Using Matlab in applied Finance – 24 hours 
 
 
 
Course objectives: 
 
Related to the “Econometrics of Financial Markets” courses, the aim of this class is to provide 
sufficient bases in Matlab-programming to be able to deal with concrete financial applications 
from data acquisition (from various data sources) to publishing the results. 
 
 
Course outline:  
 
1. Introduction to Matlab (2x3h) 

1.1. Language and environment 
1.2. Data acquisition 

 
2. The first step in financial data analysis (3h) 

- Dealing with missing, incomplete or corrupted data 
- Constructing time series, displaying financial data 
- Basic statistics, Parameter estimation, Robust estimation 

 
3. Traditional Econometric methods implementation (3x3h) 

3.1. Markowitz efficient frontier 
3.2. Statistic tests in the CAPM framework 
3.3. Factor Selection in a multi-factor framework 

 
4. Pricing models and inverse methods (3h) 

- Black & Scholes model 
- Implied Volatility 

 
5. Dealing with intraday transaction data (3h) 

 
  

Assessment: practical (3h) 
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