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Syllabus 

 

 

Financial Trading Design and Technology  

 Instructor: Ferenc Mészáros (ferenc@remek.ca) 

 Credits: 2 

 Term: 2017-2018 

 Course level: [MA/MSc] 

 Prerequisites: - Basic finance and statistics skills, basic Windows skills, familiarity with basic 
stock market terminology, interest in financial markets 

Course description 

The course provides an introduction to the art and science of trading. Various timeframes, markets, 
instruments and analytical methods will be discussed. Success factors of automated and semi-automated 
trading strategies will be explored. Students will, in groups, design, backtest and forward-test their own 
trading strategies, and will trade them, in simulation mode, on the Chicago Mercantile Exchange. Licenses 
to the software tools used (NinjaTrader, BlackBird and BloodHound) as well as live datafeeds to the CME 
will be provided to all participants for the duration of the course. 

Learning outcomes 

Students will learn theories, models, quantitative methods and their applications as they relate to trading. 
Students will also acquire a fundamental understanding of what is required to build and deploy profitable 
trading strategies.   

Reading list 

Main recommended text: 
Adam Grimes, The Art and Science of Technical Analysis: Market Structure, Price Action and Trading 
Strategies, 1st ed., Wiley & Sons, 2012.  
Additional recommended text: David Freedman, Statistics, 4th Edition, W. W. Norton & Co. 2007 
Handouts and online materials will also be provided during the course.  

Assessment 

 Group case presentation 40 points 
 Final exam 40 points 
 Class participation 20 points  
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Course schedule and materials for each session 

Lecture 1: Basic concepts 
Market structure, price action 
Randomness, probability, the edge 
Technical vs. fundamental analysis 
The psychology of trading 

Lecture 2: Designing trading strategies 
Exploiting crowd psychology: identifying an edge 
Building strategies with software (BloodHound, BlackBird) 

Lecture 3: Building a winning system 
Mastering our software tools  
Risk and money management 

Lecture 4: System testing 
Backtesting, forward testing  
In-sample, out-of-sample testing 

Lecture 5: Putting it all together  
Forward-testing on the live market 
Finetuning and debugging the system 
Record keeping, monitoring 

Lecture 6: Group presentations, final exam 
Each group presents to the class the strategy they built  
Closed book exam 
 

ABOUT THE INSTRUCTOR 
Ferenc Mészáros is founder of Remek! Trading Systems, a Toronto-based consultancy firm that 
specializes in designing and building profitable trading systems to market participants worldwide. Before 
founding his company in 2011, Ferenc spent a decade working for Unisys and OTP Bank on a large 
banking project in Budapest. He holds an MBA and a Master’s in IT Management from CEU Business 
School as well as a teaching degree from the University of Toronto. His primary focus of interest includes 
finding and defining edges on the market using software, as well as the role of intuition in trading. 

 


