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Program: Financial Mathematics [8161]

Year 1 Term 1

Course or Activity Prerequisites Credits
MATH5835 Advanced Stochastic Processes 6
MATH5965 Discrete Time Financial Modelling 6
MATH5975 Introduction to Stochastic Analysis 6

Year 1 Term 2

Course or Activity Prerequisites Credits
MATH5335 Computational Mathematics for Finance 6
Electives 6
Electives 6

Year 1 Term 3

Course or Activity Prerequisites Credits
MATH5816 Continuous Time Financial Modelling MATH5975 6
Electives 6

Year 2 Term 1

Course or Activity Prerequisites Credits
Electives 6
Electives 6

Year 2 Term 2

Course or Activity Prerequisites Credits
MATH5925 Project 12

*Lock: Students are required to take these courses within the specified semester


