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COORTE 2022/2023
102512 - CdLM in Quantitative Finance and Insurance
Finanza quantitativa e assicurazioni
percorso Finance - 001
ANNO CODICE INSEGNAMENTO SSD TERM | CFU ORE
1
2022/23 66
1 SEMO0173  |Probability for Finance MAT/06 | 6 48
2 SEMO0174  |Stochastic Calculus and Mathematical Finance SECS-S/06 Il 6 48
3 ECO0152 [Numerical and Statistical Methods for Finance SECS-S/01 I 12 96
4 EC00262 |Asset Pricing and Portfolio Choice SECS-P/01 Il 9 72
5 SEM0063 |Banking SECS-P/11 Il 9 72
6 ECO0143 |Econometrics I SECS-P/05 Il 12 96
7 SEMO0064 |Corporate Finance SECS-P/09 I 6 48
SEMO0046 |Additional IT Training I 3 24
SEMO0142 |Computer Science with Python I 3 24
] 27
2023/24
8 SEMO0016 |Commercial Law (Advanced) 1US/04 Il 6 48
9 ECO0207 |Derivatives SECS-S/06 I 9 72
10 SEMO0021 Fixed Income SECS-S/06 | 6 48
Un esame a scelta tra:
ECO0154 |Economics of Savings and Pensions SECS-P/01 1]
SEMO0088 [Quantitative Risk Management SECS-S/06 1]
SEMO0087 [Financial Econometrics SECS-P/05 Il
11 SEMO0130 [Multivariate Statistical Analysis SECS-S/01 Il 6 48
MATO0043 [Statistical Machine Learning SECS-S/01 |
SEMO0145 [Topics in Mathematical Finance SECS-S/06 |
SEMO0089 |Advanced asset pricing SECS-S/06 Il
12 1-11 Crediti Liberi (*vedi nota) 12 96
SEMO0084 [Final Examination 15
TOTALE 120
CREDITI LIBERI CONSIGLIATI
CDS CODICE INSEGNAMENTO SSD CFU ORE
FAMF MANO0454 [Bilancio delle banche e delle assicurazioni SECS-P/07 10 80
SDS MATO0040 Database and algorythms INF/01 12 96
FAMF MANO0453 |Strategie di Trading e copertura dei derivati SECS-P/11 10 80




