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This a course about Monte Carlo methods from the perspective of financial
engineering, Monte Carlo simulation has become an essential tool in the
pricing of derivative securities and in risk management. Let the students can
understand the application and analysis of financial engineering,
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1 | 09/13 | Principles of Monte Carlo

2 | 09/20 | Principles of Derivatives Pricing

3 | 09/27 | Generating Random Numbers and Random Variables

4 | 10/04 | Generating Random Numbers and Random Variables

5 | 10/11 | Generating Random Numbers and Random Variables

6 | 10/18 | Generating Sample Paths




7 | 10/25 | Generating Sample Paths

8 | 11/01 | Generating Sample Paths

9 | 11/08 | Generating Sample Paths
10 | 1115 | 3AF FRA

11 | 11/22 | Variance Reduction Techniques
12 | 11/29 | Variance Reduction Techniques
13 | 12/06 | Variance Reduction Techniques
14 | 12/13 | Pricing American Options

15 | 12/20 | Pricing American Options

16 | 12/27 | Applications in Risk Management
17 | 01/03 | Applications in Risk Management
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Monte Carlo Methods in Financial Engineering. Author: Paul Glasserman
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