
Classes MT20 – MSc in Mathematical and Computational Finance (classes begin in wk 2, except introductory classes) 
	Course
	Tutor
	TA
	Time and location

	Intro to Probability (wk 1 only)
	Philip Cohen
	n/a
	Mon. 12:00-13:00 in L3 (week 1 only)

	Intro to Partial Differential Equations (wk 1 only)
	Maria Nowicka
	n/a
	Tue. 12:00-13:00 in L3 (week 1 only)

	Intro to Statistics (wk 1 only)
	Yu Tian
	n/a
	Thur. 15:00 to 16:00 in L4 (week 1 only)

	Financial Derivatives 

	Ruhong Jin


	Deqing Jiang
	Class 1: Mon.14:30-16:00 in L5 (wks 3, 5, 7) Mon. 11.30-13:00 in L4 (wk 9)
Class 2: Tue. 14:30-16:00 in L4 (wks 3, 5, 7) Tue. 11.30-13:00 in L4 (wk 9)

	Stochastic Calculus
	Saad Labyad
	Ziheng Wang
	Class 1: Mon.13:00-14.30 in L5 (wks 3, 5, 7) Mon. 10:00-11.30 in L4 (wk 9)
Class 2: Tue. 13:00-14.30 in L4 (wks 3, 5, 7) Tue. 10:00-11.30 in L4 (wk 9)

	Statistics 
	Maria Nowicka
Milena Vuletic
	Deborah Miori
Marcello Monga
	Class 1: Thu. 14:30-16:00 in L4 (wks 3, 5, 7) Mon. 15.30-17:00 in L4 (wk 9) 
Class 2: Fri. 14:30-16:00 in L5 (wks 3, 5, 7) Tue. 15.30-17:00 in L4 (wk 9)

	Numerical Methods 

	Eliana Fausti
	Aldair Petronilia
	Class 1: Thu. 13:00-14.30 in L4 (wks 3, 5, 7) Mon. 14:00-15:30 in L4 (wk 9)
Class 2: Fri. 13:00-14.30 in L5 (wks 3 ,5,7) Tue. 14:00-15:30 in L4 (wk 9)

	Financial Computing with C++
	Wei Xiong
	Christoph Hoeppke
	Class 1&2: Fri. 10:00-12:00 via MS Teams (wks 1, 3, 5, 7); Wed. 10:00 -12:00 in (wk 9)


Deadlines for handing in work. (Students must submit their work by the deadlines below, the work will be submitted via Moodle). 
Financial Derivatives (1) – Deadline is Thursday noon the week before class (weeks  3, 5, 7 & 9)
Financial Derivatives (2) – Deadline is Friday noon the week before class (weeks  3, 5, 7 & 9)
Stochastic Calculus (1) – Deadline is Thursday noon the week before class (weeks  3, 5, 7 & 9) 
Stochastic Calculus (2) – Deadline is Friday noon the week before class (weeks  3, 5, 7 & 9)
Statistics (1) – Deadline is Tuesday noon before class (weeks 3, 5, 7) and Thursday noon the week before class in week 9


Statistics (2) – Deadline is Wednesday noon before class (weeks  3,  5, 7) and Friday noon the week before class in week 9
Numerical Methods (1) Deadline is Tuesday noon before class (weeks 3, 5, 7) and Thursday noon the week before class in week 9
Numerical Methods (2) Deadline is Wednesday noon before class (weeks  3,  5, 7) and Friday noon the week before class in week 9
Financial Computing with C++ (1 &2) – Deadline – Wednesday at noon (weeks  3 ,5, 7), Sunday 5th December at noon (for week 9 class)
