1% year Course

Matematics and Optimization (b) —
Numerical Methods in Finance [MATH(b)]

Ines Fortin (Institute for Advanced Studies)

Email: fortin@ihs.ac.at
Website: http://ihs.ac.at/index.php3?id=140&hr=19

Course description:

The second part of Mathematics and Optimization covers the following topics: Basics of Numerical
Analysis, Monte Carlo Simulation, Numerical Methods for Partial Differential Equations. The
applications considered will be in the field of finance.

Time schedule:

Wed, Apr 18, 11.00-12.30, HS I
Wed, Apr 25, 11.00-12.30, SZ VI

Thu, May 03, 16.00-.17.30, HS Il NEW!
Wed, May 09 09.00-10.30, SZ VI, NEW!
Wed, May 16, 12.30-14.00, HS 1| NEW!
Wed, May 23, 11.00-12.30, SZ VI
Location:

Institute for Advanced Studies, Vienna
1060, Stumpergasse 56

Examination:
Mon, Jun 11, 2007 11.00-13.30, HIS, old building “Besprechungszimmer Oek” room A08

Contact: ulrike.walser@vgsf.ac.at Homepage: http://www.vgsf.ac.at
Subject to change last update: 31.05.2007
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