CAS Machine Learning for Advanced Portfolio and Risk Management 2026

Version: 14.11.2025 (subject to change)

Module 1: Foundations of Machine Learning in Finance

School of
Management and Law

Day Date from till Implementation Mode Room Topic Lessons Module Instructors
Friday 06.03.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Data Ingestion, Financial Statements 8 1 Eduardas Lazebnyj
Friday 13.03.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Distributions and Transformations 8 1 Eduardas Lazebnyj
Friday 20.03.2026 08:15 16:55 On-campus presence (ZHAW) tbd* General Linear Models, Feature Selection 8 1 Dominik Boos
Friday 27.03.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Return Forecasting, Commaodities 8 1 Dominik Boos
Friday 10.04.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Clustering 8 1 Eduardas Lazebnyj
Friday 17.04.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Backtesting and Portfolio Construction 8 1 Marc Weibel
Friday 24.04.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Options Trading and Market Execution 8 1 Luca Persia, Extern
Module 2: Advanced Machine Learning Applications
Day Date from till Implementation Mode Room Topic Lessons Module Instructors
Friday 08.05.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Risk Management 8 2 Marcus Wunsch, Extern
Friday 22.05.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Advanced Portfolio Management 8 2 Marc Weibel
Friday 29.05.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Natural Language Processing 8 2 David Jaggi, Alexander Posth
Friday 12.06.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Agentic Al and LLMs 8 2 Marc Weibel, Extern
Friday 19.06.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Fixed Income 8 2 Extern, Extern
Friday 26.06.2026 08:15 16:55 On-campus presence (ZHAW) tbd* Final Project and Presentations 8 2 Eduardas Lazebnyj, Marc Weibel

* ZHAW ZL, Lagerstrasse 41, 8004 Zirich




