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Monday

Simulation Methods for Finance
Lecture, Wk 20, 10/02/2025

Module: MATH70113 - Simulation Methods for Finance

Staff: Zhang, Yufei
Room: HXLY 139

Numerical Methods in Finance
Lecture, Wks 17-21, 20/01/2025 - 17/02/2025

Module: MATH70119 - Numerical Methods in Finance

Staff: Jettkant, Philipp
Room: HXLY 340

Rough Paths and Signatures in Machine Learning
Lecture, Wks 22-25, 24/02/2025 - 17/03/2025

Modules: MATH60138 - Rough Paths and Applications to Machine
Learning; MATH70124 - Rough Paths and Signatures in Machine
Learning; MATH70138 - Rough Paths and Applications to Machine
Learning

Staff: Salvi, Cristopher

Room: HXLY 340

Rough Paths and Signatures in
Machine Learning

Lecture, Wks 17-19, 20/01/2025 -
03/02/2025

Modules: MATH60138 - Rough
Paths and Applications to
Machine Learning; MATH70124 -
Rough Paths and Signatures in
Machine Learning; MATH70138 -
Rough Paths and Applications to
Machine Learning

Staff: Salvi, Cristopher

Room: HXLY 340

Stochastic Control in Finance

Lecture, Wks 16-20, 13/01/2025 - 10/02/2025
Module: MATH70126 - Stochastic Control in Finance

Staff: Zheng, Harry
Room: HXLY 139

Topics in Deivative Pricin,

g
Lecture, Wks 22-25, 24/02/2025 - 17/03/2025
Module: MATH70121 - Topics in Derivative Pricing

Staff: Piterbarg, Vladimir
Room: HXLY 139

Tuesday

Simulation Methods for Finance

Lecture, Wks 16-25, 14/01/2025 - 18/03/2025
Module: MATH70113 - Simulation Methods for Finance

Staff: Zhang, Yufei
Room: HXLY 130

Interest Rate Models

Lecture, Wks 16-25, 14/01/2025 - 18/03/2025
Module: MATH70111 - Interest Rate Models

Staff: Brigo, Damiano; Zhang, Yufei
Room: HXLY 130

Advances in Machine Learning
Lecture, Wks 16-20, 14/01/2025 -
11/02/2025

Module: MATH70120 - Advances
in Machine Learning

Staff: Zhang, Yufei

Room: HXLY 130

Selected Topics in Quantitative
Finance

Lecture, Wks 21-25, 18/02/2025 -
18/03/2025

Module: MATH70128 - Selected
Topics in Quantitative Finance
Staff: Jacquier, Jack; Lucic,
Viadimir

Room: HXLY 130

Quantitative Trading and Price
Impact

Lecture, Wks 21-25, 18/02/2025 -
18/03/2025

Module: MATH70127 -
Quantitative Trading and Price
Impact

Staff: Muhle-Karbe, Johannes
Room: HXLY 130

Wed

Computing in Finance

Lecture, Wks 16-20, 15/01/2025 - 12/02/2025
Module: MATH70112 - Computing in Finance

Staff: Bilokon, Paul A
Room: HXLY 130

Quantitative Trading and Price Impact
Lecture, Wks 21-25, 19/02/2025 - 19/03/2025

Module: MATH70127 - Quantitative Trading and Price Impact

Staff: Muhle-Karbe, Johannes

Room: HXLY 130

Thu

Numerical Methods in Finance
Lecture, Wks 17-21, 23/01/2025 -
20/02/2025

Module: MATH70119 - Numerical
Methods in Finance

Staff: Jettkant, Philipp

Rooms: HXLY 140 (Wk 21);
HXLY 340 (Wks 17-20)

Rough Paths and Applications to Machine Learning

Lecture, Wks 16-19, 22-25, 16/01/2025 ... 20/03/2025

Modules: MATH60138 - Rough Paths and Applications to Machine
Learning; MATH70124 - Rough Paths and Signatures in Machine

Learning (Wks 16-19); MATH70138 - Rough Paths and Applications to

Machine Learning

Staff: Salvi, Cristopher

Room: HXLY 139

Market Microstructure

Staff: -
Room: HXLY 139

Computing in Finance

Staff: Bilokon, Paul A
Room: HXLY 139 (Wks 21-24)

Lecture, Wks 16-20, 16/01/2025 - 13/02/2025
Module: MATH70125 - Market Microstructure

Lecture, Wks 21-25, 20/02/2025 - 20/03/2025
Module: MATH70112 - Computing in Finance

Stochastic Control in Finance
Lecture, Wks 16-20, 16/01/2025 -
13/02/2025

Module: MATH70126 - Stochastic
Control in Finance

Staff: Zheng, Harry

Room: HXLY 139

Topics in Derivative Pricing

Lecture, Wks 22-24, 27/02/2025 - 13/03/2025
Module: MATH70121 - Topics in Derivative Pricing

Staff: Piterbarg, Vladimir
Room: HXLY 139
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Advanced in Machine Learning

Lecture, Wk 21, 20/02/2025

Module: MATH70120 - Advances in Machine Learning
Staff: Zhang, Yufei

Room: HXLY 139

Topics in Derivative Pricing
Lecture, Wk 25, 20/03/2025
Module: MATH70121 - Topics in
Derivative Pricing

Staff: Piterbarg, Vladimir

Room: HXLY 139

Friday @ Thu

Simulation Methods for Finance

Lecture, Wks 16-19, 21-25, 17/01/2025 ... 21/03/2025
Module: MATH70113 - Simulation Methods for Finance
Staff: Zhang, Yufei

Room: HXLY 139

Advances in Machine Learning

Lecture, Wks 16-19, 17/01/2025 - 07/02/2025

Module: MATH70120 - Advances in Machine Learning
Staff: Zhang, Yufei

Room: HXLY 139

Selected Topics in Quantitative Finance
Lecture, Wks 21-25, 21/02/2025 - 21/03/2025

Module: MATH70128 - Selected Topics in Quantitative Finance

Staff: Jacquier, Jack; Lucic, Vladimir
Room: HXLY 139

Rough Paths and Signatures in
Machine Learning

Lecture, Wks 16, 23-24, 17/01/
2025 ... 14/03/2025

Modules: MATH60138 - Rough
Paths and Applications to
Machine Learning; MATH70124 -
Rough Paths and Signatures in
Machine Learning; MATH70138 -
Rough Paths and Applications to
Machine Learning

Staff: Salvi, Cristopher

Room: HXLY 311

Interest Rate Models

Lecture, Wks 16-25, 17/01/2025 - 21/03/2025
Module: MATH70111 - Interest Rate Models
Staff: Brigo, Damiano; Zhang, Yufei

Room: HXLY 130
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