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MASTER IN QUANTITATIVE ECONOMIC ANALYSIS 
 2024-2025  

 
Classroom: E-1-301 
 
First term: 10 weeks. Lectures from 30th September to 5th December 2024.  

Exams: from 16th December to 20nd December 2024. 

1st term Monday Tuesday Wednesday Thursday Friday 
 

 
 
 
 
 

15:00-17:00 

 
 
 

Advanced 
Macroeconomics: 

Numerical 
Methods 

 
 
 
 

Microeconomics: 
Decision Theory 

 
 
 
 

Economic 
Time 
Series 

Introduction to 
Computational 

Economics 
(weeks 1 to 3) 

---------- 
Introduction to 

Machine Learning 
in Economics and 

Finance 
      (weeks 4 to 10) 
 
 
 

 

 
 
 
 

Workshop in 
Research 

Methodologies 

      
 
 
 
 
 

17:00–19:00 

 
 

Economic 
Time 
Series 

 
 

Mathematical 
Methods in 
Economics  

 

Introduction to 
Computational 

Economics 
(weeks 1 to 3) 

---------- 
Introduction to 

Machine Learning 
in Economics and 

Finance 
(weeks 4 to 10) 

 
 

Mathematical 
Methods in 
Economics 

 
 
 
 

Workshop in 
Research 

Methodologies 

      
 
 
 
 
 

19:00–21:00 

Introduction to 
Computational 

Economics 
(weeks 1 to 3) 

---------- 
Introduction to 

Machine Learning 
in Economics and 

Finance 
(weeks 4 to 10) 

  
 
 

Advanced 
Macroeconomics: 

Numerical 
Methods 

 
 
 

Microeconomics: 
Decision Theory 

 
 
 
 

Workshop in 
Research 

Methodologies 

 

Code Subject Instructor Department ECTS 
           33437 Mathematical methods in 

Eeconomics 
Marta Llorente Comi Análisis Económico: Economía 

Cuantitativa. UDI Matemáticas 
4 

33443 Advanced Macroeconomics: 
Numerical Methods 

Beatriz de Blas Pérez Análisis Económico: Teoría 
Económica e Historia Económica 

4 

33444 Microeconomics: Decision Theory Carmen Arguedas Tomás Análisis Económico: Teoría 
Económica e Historia Económica 

 

33441 Economic Time Series Pilar Poncela Blanco Análisis Económico: Economía 
Cuantitativa. UDI Econometría 

4 

33438 Introduction to Computational 
Economics 

Sara Cuenda Cuenda Análisis Económico: Economía 
Cuantitativa. UDI Matemáticas 

2 

33439 Introduction to Machine Learning 
in Economics and Finance 

Javier Bas Vicente Análisis Económico: Economía 
Cuantitativa. UDI Econometría 

4 

 

 

https://www.uam.es/Economicas/Llorente-Com%C3%AD,-Marta-/1234888367193.htm?language=es&pid=1234888160191&title=Llorente%20Com%C3%AD%20Marta
https://www.uam.es/Economicas/De-Blas-P%C3%A9rez,-Beatriz--/1234888398150.htm?language=es&pid=1234888395497&title=De%20Blas%20P%C3%A9rez%20Beatriz
https://www.uam.es/Economicas/Arguedas-Tom%C3%A1s,-Carmen-/1234888397678.htm?language=es&pid=1234888395497&title=Arguedas%20Tom%C3%A1s%20Carmen
https://www.uam.es/Economicas/Poncela-Blanco,-Pilar-/1234888367480.htm?language=es&pid=1234888160191&title=Poncela%20Blanco%20Pilar
https://www.uam.es/Economicas/Cuenda-Cuenda,-Sara/1242688136288.htm?language=es&pid=1234888160191&title=Cuenda%20Cuenda%20Sara
https://www.uam.es/Economicas/javier-bas-vicente/1446832541010.htm?language=es&pid=1234888160191&title=Bas%20Vicente%20Javier
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Second term: 10 weeks. Lectures from 8th January to 18th March 2025. 

Exams: from 20th March to 31th March 2024. 

2nd term Monday Tuesday Wednesday Thursday Friday 
 
 
 
 

15:00-17:00 

 
 

An introduction 
to Economic Big 

Data 

 
 
 

Competition 
Economics 

 
 
 

Macroeconomic 
Modelling 

Quantitative 
Methods in 

Macroeconomic 
Analysis and 
Forecasting 

Business Cycles 

 
 

Workshop in 
Research 

Methodologies 

      
 
 

17:00-19:00 
 

Competition 
Economics 

 
An introduction 
to Economic Big 

Data 

 
 

Microeconometrics 

 
 

Microeconometrics 

 
Workshop in 

Research 
Methodologies 

      
 
 
 
 
 

19:00-21:00 

 
 

International 
Economics and 

Finance/  
Social and 
Economic 
Networks 

 

 
Quantitative 
Methods in 

Macroeconomic 
Analysis and 
Forecasting 

Business Cycles 

 

 
 

International 
Economics and 

Finance/  
Social and Economic 

Networks 
 

 
 
 
 

Macroeconomic 
Modelling 

 
 
 
 

Workshop in 
Research 

Methodologies 

 
 

Code Subject Instructor Department ECTS 
33445 Macroeconomic Modeling  Fernando García Berenguer Análisis Económico: Teoría 

Económica e Historia Económica 
4 

33446 Competition Economics Andrés Maroto Sánchez Análisis Económico: Teoría 
Económica e Historia Económica 

4 

33442 Microeconometrics Rocío Sánchez Mangas Análisis Económico: Economía 
Cuantitativa. UDI Econometría 

4 

33440 An Introduction to Economic Big Data Julia Díaz García Escuela Politécnica Superior- 
Ingeniería Informática 

4 

33448 International Economics and 
Finance 

Carlos Llano Verduras Análisis Económico: Teoría 
Económica e Historia Económica 

4 

33447 Quantitative Methods in 
Macroeconomic Analysis and 
Forecasting Business Cycles 

 
Aránzazu de Juan Fernández Análisis Económico: Economía 

Cuantitativa. UDI Econometría 
4 

33449 Social and Economic Networks Martha Saboyá Baquero/ 
Marta Llorente Comí Análisis Económico: Economía 

Cuantitativa. UDI Matemáticas 
4 

  

https://www.uam.es/Economicas/Garc%C3%ADa-Belenguer-Campos,-Fernando/1234888398836.htm?language=es&pid=1234888395497&title=Garc%C3%ADa-Belenguer%20Campos%20Fernando
https://www.uam.es/Economicas/Maroto-S%C3%A1nchez,-Andr%C3%A9s--/1234888399468.htm?language=es&pid=1234888395497&title=Maroto%20S%C3%A1nchez%20Andr%C3%A9s
https://www.uam.es/Economicas/S%C3%A1nchez-M%C3%A1ngas,-Roc%C3%ADo/1242659238375.htm?language=es&pid=1234888160191&title=S%C3%A1nchez%20Mangas%20Roc%C3%ADo
https://portalcientifico.uam.es/es/ipublic/researcher/260164
https://www.uam.es/Economicas/Llano-Verduras,-Carlos--/1234888399249.htm?language=es&pid=1234888395497&title=Llano%20Verduras%20Carlos
https://www.uam.es/Economicas/Juan-Fern%C3%A1ndez,-Ar%C3%A1nzazu-de/1242679141535.htm?language=es&pid=1234888160191&title=Juan%20Fern%C3%A1ndez%20Ar%C3%A1nzazu%20de
https://www.uam.es/Economicas/Saboy%C3%A1-Baquero,-Martha-/1234888367670.htm?language=es&pid=1234888160191&title=Saboy%C3%A1%20Baquero%20Martha
https://www.uam.es/Economicas/Llorente-Com%C3%AD,-Marta-/1234888367193.htm?language=es&pid=1234888160191&title=Llorente%20Com%C3%AD%20Marta
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Third term: 6 weeks. Lectures from 8th April to 23th May 2025. 
 

Exams: from 26th to 30th May 2025. 
 

3rd term Monday Tuesday Wednesday Thursday Friday 
 
 

15:30-17:30 
  

Stochastic Calculus and 
Quantitative Finance 

  
Topics in 

Economics 

 

Workshop in 
Research 

Methodologies 

      
 
 

17:45-19:45 
  

Topics in Economics 
  

Stochastic Calculus and 
Quantitative Finance 

 
Workshop in 

Research 
Methodologies 

 
 

Code Subject Instructor Department ECTS 
33451 Stochastic Calculus and 

Quantitative Finance 
Antonio Martín Arroyo/ Susana 

López 
Análisis Económico: Economía 
Cuantitativa. 

3 

33453 Topics in Economics Eugenio Zuchelli      Análisis Económico: Teoría 
Económica e Historia Económica 

3 

 
 
 
 

https://www.uam.es/Economicas/Mart%C3%ADn-Arroyo,-Antonio-/1234888367309.htm?language=es&pid=1234888160191&title=Mart%C3%ADn%20Arroyo%20Antonio
https://www.uam.es/Economicas/L%C3%B3pez-Gonz%C3%A1lez,-Susana-/1234888367235.htm?language=es&pid=1234888160191&title=L%C3%B3pez%20Gonz%C3%A1lez%20Susana
https://www.uam.es/Economicas/L%C3%B3pez-Gonz%C3%A1lez,-Susana-/1234888367235.htm?language=es&pid=1234888160191&title=L%C3%B3pez%20Gonz%C3%A1lez%20Susana
https://www.uam.es/Economicas/Zucchelli,-Eugenio/1446777929312.htm?language=es&pid=1234888395497&title=Zucchelli%20Eugenio

