
 

Investment Management and Machine Learning  

FIN 582 

Spring 2026 

Asynchronous Online Instruction 

 

Instructor: Dr. Wei Jiao     

Date: January 20, 2026 – May 13, 2026 

Email: wei.jiao@rutgers.edu 

Office Hour: Wednesday 5:00 pm-6:00 pm or by appointment; Office Hour Zoom Link: 

https://rutgers.zoom.us/my/wj157 ; Passcode: 123 

 

 

Course Description 

This course provides a practical introduction to the use of big data and machine learning algorithms 

to improve investment management decisions. We start with an introduction to Python and 

financial data. We then cover topics on portfolio construction, stock pricing, and robo-advisor. 

Finally, we build models for financial asset performance based on machine learning algorithms, 

such as lasso regression, elastic-net regression, random forests, gradient boosting, and neural 

networks. 

 

 

Learning Goals and Objectives 

The course has the following learning objectives: 

1. Understanding the structures of financial data 

2. Proficiency with using Python to process financial data and conduct statistical analysis  

3. Proficiency with linear and non-linear machine learning models 

4. Proficiency with model improvement and interpretation 

 

 

https://rutgers.zoom.us/my/wj157


Course Materials 

1. Slides, video lectures, python code, and datasets will be posted on Canvas each week. (Please 

do not put any of our course materials online.) 

 

2. How to use Python 

(1) Download Python: https://www.anaconda.com/download 

(2) Spyder IDE (Integrated Development Environment): https://www.spyder-ide.org/ 

(3) GeeksforGeeks: https://www.geeksforgeeks.org/python-programming-language/?ref=shm 

 

3. Machine learning models 

(1) Scikit-learn: https://scikit-learn.org/stable/index.html 

(2) Tensorflow: https://www.tensorflow.org/overview 

 

4. Financial Data from S&P global Compustat database through Wharton research data services 

 

Course Schedule 

Week Topics 

01/20-01/25 Introduction to Investment Management, Python, and Machine Learning 

01/26-02/01 Python Library: NumPy, Pandas, Matplotlib 

02/02-02/08 Introduction to Financial Data 

02/09-02/15 Constructing Portfolios 

02/16-02/22 Stock Pricing 

02/23-03/01 Robo Advisor 

03/02-03/08 Linear Machine Learning Models 

03/09-03/15 Non-Linear Machine Learning Models 

03/16-03/22 Spring Break, No Class 

03/23-03/29 Model Improvement and Interpretation 

03/30-04/05 Neural Network I 

04/06-04/12 Neural Network II 

04/13-04/19 Neural Network III 

04/20-04/26 Neural Network IV 

04/27-05/04 Recent Advances  

 

 

https://www.anaconda.com/download
https://www.spyder-ide.org/
https://www.geeksforgeeks.org/python-programming-language/?ref=shm
https://scikit-learn.org/stable/index.html
https://www.tensorflow.org/overview


Homework and Grade 

<1> Homework projects will be assigned each week and will be due by midnight of next Sunday. 

Submissions should be made through Canvas-Assignments. Late submissions are not accepted. 

<2> The overall grade in this course will be determined based on the homework project grades. 

We have 13 weekly projects in this class. Each homework project is worth 8 points. Thus, the 

maximum possible points are 104 points.  

Grade Distribution 

Your final grade will be determined using the following scale. No exceptions will be made. 

Grade Points 

A 90.0 and above 

B+ 85.0 – 89.9 

B 80.0 – 84.9 

C+ 75.0 – 79.9 

C 70.0 – 74.9 

D 60.0 – 69.9 

F Below 60.0 

If your overall grade is below 60.0, you will receive an F (Failure without credit) in this class. 

 

Keep in Touch 

Since this is an online class, a viable and reliable form of communication is vitally important. Note 

that all class communication will be through your Rutgers email and Canvas. You are expected to 

check your Rutgers email at least two or three (equally spaced) times every week. All class 

announcements can also be accessed using the “Announcements” page in Canvas. 

 

Academic Integrity 

The Academic Integrity policy can be found at https://studentconduct.rutgers.edu/processes/university-

code-student-conduct  http://studentconduct.rutgers.edu/student-conduct-processes/academic-integrity/ 

Rutgers University takes academic dishonesty very seriously. By enrolling in this course, you assume 

responsibility for familiarizing yourself with the Academic Integrity Policy and the possible penalties 

(including suspension and expulsion) for violating the policy. As per the policy, all suspected violations 

will be reported to the RU-Camden Dean of Students. 

Academic dishonesty includes (but is not limited to): 

– cheating 

– plagiarism 

http://studentconduct.rutgers.edu/student-conduct-processes/academic-integrity/


– aiding others in committing a violation or allowing others to use your work 

– failure to cite sources correctly 

– fabrication 

– using another person’s ideas or words without attribution 

– re-using a previous assignment 

– unauthorized collaboration 

– sabotaging another student’s work 

 
If in doubt, please consult the instructor. Please review the Academic Integrity Policy.  
Information is also available at the RU-Camden Dean of Students site: 

https://camden.rutgers.edu/deanofstudents/academic-integrity  
 

 

Student Code of Conduct     

Rutgers University-Camden seeks a community that is free from violence, threats, and intimidation; is 

respectful of the rights, opportunities, and welfare of students, faculty, staff, and guests of the University; 

and does not threaten the physical or mental health or safety of members of the University community, 

including in classroom space.  As a student at the University, you are expected adhere to the Code of Student 

Conduct. 

To review the Code of Conduct and Title IX policy go to RU-Camden Dean of Students Office      

Note that the conduct code specifically addresses disruptive classroom conduct, which means "engaging in 

behavior that substantially or repeatedly interrupts either the instructor's ability to teach or student 

learning. The classroom extends to any setting where a student is engaged in work toward academic credit 

or satisfaction of program-based requirements or related activities." 

 

 

Responsible Use of Artificial Intelligence (AI) 

AI can be a valuable learning tool when used thoughtfully, but it should not replace independent learning. 

Research indicates that overreliance on AI use can weaken critical thinking, analytical reasoning, and 

professional judgment—skills vital for academic success, career advancement, and job competitiveness. 

This course promotes AI use to enhance learning, not substitute for it. Students must actively engage with 

material, critically assess any AI-assisted work, and take full responsibility for sub-missions, as generative 

AI may produce inaccurate or fabricated information. The goal is to develop students’ ability to think, 

reason, and communicate clearly and confidently. 

 

Disability Services/Accommodations 

Rutgers University welcomes students with disabilities into all of the University's educational programs. In 

order to receive consideration for reasonable accommodations, a student with a disability must con-tact the 

appropriate disability services office at the campus where you are officially enrolled, participate in an intake 

interview, and provide documentation: https://ods.rutgers.edu/students/documentation-guidelines.  

If the documentation supports your request for reasonable accommodations, your campus’s disability 

services office will provide you and your instructor with a Letter of Accommodations. Please discuss the 

https://policies.rutgers.edu/B.aspx?BookId=11914&PageId=459231
https://camden.rutgers.edu/deanofstudents/academic-integrity
https://camden.rutgers.edu/deanofstudents/community-standards/campus-policies


accommodations with your instructors as early in your courses as possible. To begin this process, please 

complete the registration form (https://webapps.rutgers.edu/student-ods/forms/registration). 

 

 

 

 


