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Course Description

In this hands-on course, students are introduced to the models and theory
necessary to develop computational skills in the field of financial
mathematics. Covering topics such as the Monte Carlo method, stochastic
models, the binomial tree model, the theory of risk-neutral pricing,
derivative pricing and the interpretation of random variables, students learn
how computational methods can be used to evaluate different financial
scenarios. During supervised programming sessions, which include an
introduction to programming in Python, students have the opportunity to
implement the computational methods introduced to students using
relevant examples. 
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