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Simulation Methods for Finance
Lecture, 11:00AM-01:00PM, Wks 16-25, 16/01/2023 - 20/03/2023

Staff: Zheng, Harry
Room: HXLY 130

Convex Optimization
Lecture, 01:00PM-02:00PM, Wks
16-20, 16/01/2023 - 13/02/2023

Staff: Itkin, David
Rooms: HXLY 341; HXLY 342

Selected Topics in Quantitative
Finance
Lecture, 01:00PM-02:00PM, Wks
21-25, 20/02/2023 - 20/03/2023

Staff: Lucic, Vladimir
Rooms: HXLY 340 (Wk 25);
HXLY 341 (Wks 21-24); HXLY
342 (Wks 21-24)

Numerical Methods in Finance
Lecture, 03:00PM-04:00PM, Wks
16-20, 16/01/2023 - 13/02/2023

Staff: Salvi, Cristopher
Rooms: HXLY 341; HXLY 342

Advanced Topics in Data
Science
Lecture, 03:00PM-04:00PM, Wks
21-25, 20/02/2023 - 20/03/2023

Staff: Salvi, Cristopher
Rooms: HXLY 144 (Wk 25);
HXLY 341 (Wks 21-24); HXLY
342 (Wks 21-24)

Stochastic Control in Finance
Lecture, 04:00PM-06:00PM, Wks 16-20, 16/01/2023 - 13/02/2023

Staff: Itkin, David
Room: HXLY 130

Topics in Derivatives Pricing
Lecture, 04:00PM-06:00PM, Wks 21-25, 20/02/2023 - 20/03/2023

Staff: Piterbarg, Vladimir
Room: HXLY 130
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Portfolio Management
Lecture, 09:00AM-10:00AM, Wks
16-19, 17/01/2023 - 07/02/2023

Staff: Muhle-Karbe, Johannes
Room: HXLY 130

Algorithmic and High-Frequency
Trading
Lecture, 09:00AM-10:00AM, Wks
22-25, 28/02/2023 - 21/03/2023

Staff: Muhle-Karbe, Johannes;
Webster, Kevin N
Room: HXLY 130

Computing in Finance
Lecture, 12:00PM-01:00PM, Wks
16-20, 17/01/2023 - 14/02/2023

Staff: Bilokon, Paul A
Rooms: HXLY 341; HXLY 342

Interest Rate Models
Lecture, 12:00PM-01:00PM, Wks
21-25, 21/02/2023 - 21/03/2023

Staff: Brigo, Damiano
Rooms: HXLY 144 (Wk 25);
HXLY 341 (Wks 21-24); HXLY
342 (Wks 21-24)

Advances in Machine Learning
Lecture, 04:00PM-06:00PM, Wks 16-20, 17/01/2023 - 14/02/2023

Staff: Bilokon, Paul A
Rooms: HXLY 341; HXLY 342 (Wks 16-18,20)

Advanced Topics in Data Science
Lecture, 04:00PM-06:00PM, Wks 21-25, 21/02/2023 - 21/03/2023

Staff: Salvi, Cristopher
Rooms: HXLY 144 (Wk 25); HXLY 341 (Wks 21-24); HXLY 342 (Wks
21-24)
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Computing in Finance
Lecture, 09:00AM-12:00PM, Wks 16-20, 18/01/2023 - 15/02/2023

Staff: Bilokon, Paul A
Room: HXLY 139

Interest Rate Models
Lecture, 09:00AM-12:00PM, Wks 21-25, 22/02/2023 - 22/03/2023

Staff: Brigo, Damiano
Room: HXLY 139
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Portfolio Management
Lecture, 09:00AM-11:00AM, Wks 16-20, 19/01/2023 - 16/02/2023

Staff: Muhle-Karbe, Johannes
Rooms: HXLY 341; HXLY 342

Algorithmic and High-Frequency Trading
Lecture, 09:00AM-11:00AM, Wks 21-25, 23/02/2023 - 23/03/2023

Staff: Muhle-Karbe, Johannes; Webster, Kevin N
Rooms: HXLY 144 (Wk 25); HXLY 341 (Wks 21-24); HXLY 342 (Wks
21-24)

Computing in Finance
Lecture, 11:00AM-02:00PM, Wks 16-20, 19/01/2023 - 16/02/2023

Staff: Bilokon, Paul A
Room: HXLY 144

Market Microstructure
Lecture, 11:00AM-02:00PM, Wks 21-25, 23/02/2023 - 23/03/2023

Staff: -
Room: HXLY 144

Stochastic Control in Finance
Lecture, 04:00PM-05:00PM, Wks
16-20, 19/01/2023 - 16/02/2023

Staff: Itkin, David
Room: HXLY 139

Topics in Derivatives Pricing
Lecture, 04:00PM-05:00PM, Wks
21-25, 23/02/2023 - 23/03/2023

Staff: Piterbarg, Vladimir
Room: HXLY 139
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Convex Optimization
Lecture, 09:00AM-11:00AM, Wks 16-20, 20/01/2023 - 17/02/2023

Staff: Itkin, David
Room: HXLY 144

Selected Topics in Quantitative Finance
Lecture, 09:00AM-11:00AM, Wks 21-25, 24/02/2023 - 24/03/2023

Staff: Lucic, Vladimir
Room: HXLY 144

Advances in Machine Learning
Lecture, 11:00AM-12:00PM, Wks
16-20, 20/01/2023 - 17/02/2023

Staff: Bilokon, Paul A
Room: HXLY 144

Interest Rate Models
Lecture, 11:00AM-02:00PM, Wks 21-25, 24/02/2023 - 24/03/2023

Staff: Brigo, Damiano
Room: HXLY 144

Numerical Methods in Finance
Lecture, 12:00PM-02:00PM, Wks 16-20, 20/01/2023 - 17/02/2023

Staff: Salvi, Cristopher
Room: HXLY 144

Simulation Methods for Finance
Lecture, 04:00PM-06:00PM, Wks 16-25, 20/01/2023 - 24/03/2023

Staff: Zheng, Harry
Room: HXLY 130
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