
MT-460 Computational Finance Project 

 

The topics of projects include, for example, analysis of financial time series data, pricing of 

financial derivatives via simulation, asset allocation optimization, or formulation of a 

solution to the problems encountered in Stock market, Corporate finance and Collective 

investment schemes, Pension funds & Trusts etc. A written project report should be 

submitted when the project is completed. Evaluation shall be done through an oral 

examination. 

 


