DEPARTMENT OF APPLIED MATHEMATICS AND STATISTICS

Financial Mathematics MSE Program Form


Term 1

	Course Number
	Course Title
	Grade

	550.427
	Stochastic Processes & Applications to Fin.
	

	550.433
	Monte Carlo Methods
	

	550.442
	Investment Science
	

	550.444
	Introduction to Financial Derivatives
	

	550.747
	Topics in Financial Mathematics Seminar
	


Intersession

	Course Number
	Course Title
	Grade

	550.803
	Financial Computing Workshop
	

	550.805
	Communications Practicum
	


Term 2

	Course Number
	Course Title
	Grade

	550.439
	Time Series Analysis
	

	550.445
	Interest Rate and Credit Derivatives
	

	550.446 or 550.448
	Risk Mgmt or Fin Engrg (or Term 3)
	

	550.747
	Topics in Financial Mathematics Seminar
	


Summer Internship

	Course Number
	Course Title
	Grade

	550.691/500.851
	Summer Internship
	


Term 3

	Course Number
	Course Title
	Grade

	550.413
	Applied Statistics & Data Analysis
	

	550.446 or 550.448
	Risk Mgmt or Fin Engrg (or Term 2)
	

	550.461
	Optimization Methods in Finance
	

	550.747
	Topics in Financial Mathematics Seminar
	


Applied Mathematics and Statistics Elective

	Course Number
	Course Title
	Grade

	
	
	


Financial Mathematics Elective

	Course Number
	Course Title
	Grade

	
	
	


Third Elective (must be pre-approved)

	Course Number
	Course Title
	Grade

	
	
	


Comments:

Student’s Name:
__________________________________________
Approvals:
Advisor






Date

Department Chair




Date
