
Quant
Modelling



Backtest investment strategies, 1990-2023



VS Code and Claude Code

• Ensure that you have installed VS Code, and 
added the Claude Code extension

• Follow the instructions from previous slides to 
ensure you have access



Python

• For this task you also need to have Python 
installed on your PC

• Download from https://www.python.org 

https://www.python.org/


WRDS

• We will access the data through WRDS

• Register for an account at: 
• https://wrds-www.wharton.upenn.edu/ 

• Copy your username and password  to the 
env-example.txt file

https://wrds-www.wharton.upenn.edu/
https://wrds-www.wharton.upenn.edu/
https://wrds-www.wharton.upenn.edu/
https://wrds-www.wharton.upenn.edu/


Download the files from the 
06-Quant Modelling section on Canvas



Save the files to a folder on your PC



In VS Code, click File -> Open Folder
Select the folder containing those files



Click on env-template.txt



Add your username and password



Click on 01-Prompt-QuantModelling.txt



Read through the prompt



Explanation of prompt

• Begins with a summary of installation requirements

• Downloads the data from WRDS

• Sorts stocks by characteristics, and evaluates which characteristics 
were previously associated with high performance

• Weights characteristics and develops portfolios

• Evaluates the performance of this strategy from 1990-2023

• Provides the outputs required for submission at: 
https://jkpfactors.com/ctf/submit 

https://jkpfactors.com/ctf/submit


Click orange icon to open Claude Code



Close the other chat window



Ensure Settings use
Model=Opus, Effort=High, and Auto Mode



Ask Claude Code:
implement 01-Prompt-QuantModelling.txt



It will backtest the strategy



In Windows File Explorer (not VS Code)
open the /submission/methodology.pdf



Compare to current leaderboard



Challenge

• Ask Claude for adjustments to the strategy which could 
maximise the Sharpe Ratio further

• Upload to Canvas for the assignment

• Upload to https://jkpfactors.com/ctf/submit to the 
global leaderboard 

https://jkpfactors.com/ctf/submit
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