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Course Outline 

This course is geared towards students in financial and management disciplines with little or no 
experience in Python or programming languages. It is designed to teach the basics of programming 
needed to perform advanced data analysis and simulations. The emphasis will be put on the aspects 
relevant to financial analysis and to showcase example of what is possible to do with modern 
programming languages.  

Participants completing this course should be able to: 

• Understand the basic components of scripts and programs (variables, loops, data structures,…) 
• Plan and execute simple exploratory data analysis 
• Plan and execute simple simulations on real financial datasets 
• Find relevant information to write the code needed to perform further analysis and to improve their 

programming skills 

Course Structure 

I.  Day 1: Getting Started with Python 
a) When to use Python: identifying the right tool for the right job 
b)  Variables and data structures 
c) Loops 
d) Useful libraries for data analysis (description) 
e) Where to look for help 

II.  Day 2: Simulations 
a) Using numpy and scipy to generate data 
b) Monte-Carlo simulations 
c) Mini-case: testing simple investment strategies (on real and simulated data) 

III.  Day 3: Data Analysis 
a) Producing graphics (overview) 
b) Decision tree and the basics of data science 
c) Mini-case: classifying using decision trees 

IV. Day 4: Cases feedbacks 

9-hour training 
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