Liverpool John Moores University

Title: FORECASTING FINANCIAL MARKETS
Status: Definitive

Code: 7509FTKAE (106424)

Version Start Date: 01-08-2011

Owning School/Faculty: Liverpool Business School
Teaching School/Faculty: Kaplan Financial London

Team Leader
Christian Dunis Y
Academic Credit Total
Level: FHEQ7 Value: 15.00 Delivered 32.00
Hours:
Total Private
Learning 150 Study: 118
Hours:

Delivery Options
Course typically offered: Semester 2

Component Contact Hours
Lecture 20.000
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Assessment Details

Category Short Description Weighting Exam
Description (%) Duration
Exam AS1 Exam 67.0 2.00
Essay AS2 1 assignment (includes a 33.0
presentation)
Aims

To enable the student to formulate investment decisions using information derived
from advanced forecasting techniques.

Learning Outcomes

After completing the module the student should be able to:
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1 Use a large variety of forecasting techniques: technical analysis, linear and non-
linear parametric models, and non-parametric methods.

2 Critically apply both emerging and more traditional forecasting methodologies to real
world financial problems.

Learning Outcomes of Assessments
The assessment item list is assessed via the learning outcomes listed:

EXAM 1

ESSAY 2

Outline Syllabus

1. Charting analysis

2. Mechanical systems used in technical trading systems.

3. Traditional Time Series Analysis and Financial Econometrics.
4. Asset Allocation Between Models.

5. Time-varying Parameter Models for Financial Time Series

6. Non-parametric Models for Nonlinear Financial Time Series

Learning Activities

The module will consist of standard lectures, tutorials and IT based workshops.
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Recent years have seen an exponential growth in the use of technical and
guantitative analysis in fund management and trading. Furthermore, quantitative
methods have become essential in the ever more important field of risk management
and analysis. Today, financial markets professionals are therefore expected to be
able to use a large variety of techniques from their toolbox: technical analysis, linear
and nonlinear parametric models, and non-parametric methods.

The coursework provides an opportunity for formative feedback; the examination is
the terminal summative assessment.
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