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Financial Engineering

a good result in a relevant degree from a leading university

an English language qualification (see website for more
information)

Developed with insight from Standard and Poor's, the programme ensures students gain the
depth of understanding required to advance in a risk management career.

www.imperial.ac.uk/tanaka/msc-risk-management

Name of University Name of Program Department that Hosts Program Full Time, Part Time, Both Size of Program (FT/PT) Degree Levels offered (BA, MA, MS, PhD) Length of FT and PT Programs Prerequisites Core Requirements Tuition Brief Statement of Program Philosophy Website Admissions Contact
The Baruch MFE program combines a rigorous treatment of the mathematical concepts
* Knowledge of Finance, as demonstrated by one undergraduate class or MTH 9814 A Quantitative Introduction to Pricing Financial required for modeling and solving financial problems with a strong emphasis on
work experience * Calculus (two semesters) * Probability (one semester) * Instruments MTH 9815 Object Oriented Programming for For the entire program (12 courses): USD computational techniques. We prepare our students to know how to solve real-world
Financial Engineering MS Linear Algebra (one semester) * C++ programming skills at the level of one | Financial Applications MTH 9821 Numerical Linear Algebra MTH ' roblems, and have the communication skills necessary to present their work. The Baruch Ms. Cathy Levkulic Phone: (646) 312-4493 Email:
Baruch College J i Mathematics 2002 Both 15-20 FT, 15-20 PT MS FT: 3 Semesters PT: 5-6 Semesters € ( ) P g g . PP K . J i 9,800 for NY State residents USD 18,000 for P X R ytop http://www.baruch.cuny.edu/math/masters.html v . ( )
Program undergraduate class, or by completing a certificate degree For a 9831 Real Analysis and Probability MTH 9852 Numerical . ) MFE program is a professional masters program. More than forty percent of our courses Cathy_Levkulic@baruch.cuny.edu
. . . . . . out-of-state and international students . o . . .
prerequisite to be considered met, the course must have been passed with | Methods for PDEs in Finance MTH 9862 Stochastic Processes in are taught by experienced practitioners from the financial industry who are also gifted
a grade of B or better. Finance educators. Over ninety percent of our graduates are working at elite investment banks and
hedge funds, on three continents, with the vast majority of them working in New York.
Quantitative Curriculum To earn the MSF with the quantitative
concentration, students must successfully complete 10 courses
(30 credit hours): six required courses (18 credit hours), three
electives -- of which one must be MA 611 or MA 639 (nine credit
Pre-Program Foundation — 6 credits Any student who has taken statistics or hours), _and the Capstone course. Al courses earm three hours of
; - : credit. Core Courses - 18 credits required FI 625 Corporate ) . .
economics at the undergraduate level may be eligible to waive each course, ; ) - Contacts General Information For information about
. . . L ] . ) Finance: Theory, Tools and Concepts FI 635 Fixed Income ) o L .
subject to a transcript review. Statistics Economic Environment of the Firm . - o . . - . . . . . - financial aid or the application process, contact Patrick
. . . . Valuation and Strategies FI 645 Derivatives FI 751 International Focus is on theory and decision making using highly developed analytical skills to mitigate .
MSF program has . . Program Foundation — 12 credits Students who have received a business ) . . . - . ) o - ) Oroszko at poroszko@bentley.edu. Information About the
. — . . Full time- about 12-15 months; Part e - Financial Management MA 631 Mathematical Foundations of risk and realize profit opportunities. Many course use cases to simulate market/ firm . . .
Bentley College Master of Science in Finance Finance been in place for Both 135 Total MS Only . degree from a non-AACSB or EQUIS accredited institution may be eligible o ) - . . About $3,000 per course L L . . L : . http://lwww.bentley.edu/ms/msf.cfm MSF Program at Bentley For information about the
time- about 24-36 months on average . } ) : . Quantitative Finance ST 625 Quantitative Analysis for Business conditions. Significant linkages with current market conditions using state of art Trading . .
20+ years to waive the program foundation courses, subject to a transcript review. All ) . : f curriculum or career opportunities, please contact Program
) - . and Finance Elective Courses - 9 credits required - at least 3 Room. ) .
non-business majors must take the program foundation courses. Module | (6 o : ; S . Director Phil Uhimann at 781.891.3175 or
. . . ; . - - credits in math MA 611 Analysis of Financial Time Series MA 639
Credits) Accounting for Decision-Making Financial Statement Analysis for . o L puhlmann@bentley.edu.
Decision-Makina Managing People in Organizations Asset Valuation and Derivative Pricing FI 603 Short-Term
9 9ing P 9 Financial Management FI 640 Equity Valuation FI 649 Seminar in
Equity Trading FI 650 Advanced Portfolio Theory and Practice Fl
701 Internship in Finance FI 710 Enterprise Risk Management FI
745 Real Estate Investment Analysis Quantitative Finance
Capstone MA 731 Applied Modeling
The entry requirement will be the equivalent of a UK I1:i degree or Thl; programme off_ers advanced training in qu_antltanve sk_|l_ls used in modern financial
) o Lo . e o institutions. These include most notably valuation of securities, and measurement and
above in a quantitative discipline, or an equivalent qualification. L L - ) ) .
The first degree will normally be in a quantitative discioline such management of portfolio risks. Training is provided in programming, numerical methods and
Birbeck College, . . . . School of Economics, Mathematics and A good knowledge of basic mathematics including advanced calculus, linear gegree ! y o€ q . pine st UK and EC: £6816/year PT and £13,608 FT statistics and students will be grounded in up to date pricing and risk management http://www.ems.bbk.ac.uk/courses/msc_pgdip_programmes/msc_ Dr Brad Baxter (b.baxter@bbk.ac.uk) and/or Prof.
. . MSc Financial Engineering . 2002/3 Both FT: 20 PT: 30 MSc, PhD FT one year, PT two years o - as physics, engineering, statistics, mathematics or quantitative . ) . . ) . :
University of London Statistics algebra, elementary probability and statistics. : . o Overseas: £7608/year PT and £15,210 FT | techniques. A notable feature of the programme is the emphasis on computational methods fin_eng Raymond Brummelhuis (r.orummelhuis@bbk.ac.uk)
economics. Students who have completed highly quantitative ’ . . . . A
. : O ) and implementation of the pricing and risk management techniques learnt. Students
economics degrees will also be eligible. Substantial relevant work| ) ) S o
) . graduating from the programme should be equipped to work as specialist quantitative
experience may be taken into account. 2 AR o . . )
analysts in financial institutions or to complete doctoral study in financial engineering.
Thedprogrlam is offered as anh Stus;gtsbrm?;;fggs?3;22;211(1\;'2% fll(:)irfgrzjcr;seelitlggggttijgrtllct)g to The course curriculum is built around the crux of concepts that led to the development of the
interdisciplinary program, wit . . . o . L ! } . - ) :
. Te P y prog Typically, class size varies from 15-30 The M.A. degree can be earned within The program's prgreqwsﬂgs are 4 semgsters of college-level galcullj_s, linear Mathematical Einance Stochastic Methods of Mathematical Black a_md S_c_holes opthn pr|cm_g_meth0d a_md have grown into powerf_ul methods for_rlsk
. . Master of Arts in participation of faculty from the . L . algebra, differential equations, and basic computer programming skills. One | _. L . - analysis, pricing of exotic securities, fixed income market models, optimal consumption, . . -
Boston University ) ) . 1999 Both students, with the majority of students MA 11 months (full time) or 2 years (part . L . . ] : Finance Optimization Methods of Operations Research Statistical $39,000 - S s - . www.bu.edu/mathfn Lois Solomon Program Coordinator email: mathfn@bu.edu
Mathematical Finance Departments of Mathematics and . . . semester of real analysis, partial differential equations and/or finance is : . - . - asset management, corporate investment/acquisition decisions. In addition, students gain
isti ; enrolled on a full-time basis. time). strongly recommended Analysis of Financial Data Real Options Computational Methods knowledge in stochastic calculus, dynamic programming, advanced numerical and
Statistics, Economics, and the Graduate gy : of Mathematical Finance Fixed Income Derivatives Software 9 > Iyt' X ph g 9
School of Management. Development with C++ for Math. Finance simulation techniques.
Undergraduate degree in a technical discipline such as mathematics,
Full Time (Pittsburgh,PA and New . . . computer science, engineering or economics with a minimum of two All 25 "mini-semester" courses (seven weeks in duration) are The MSCF program explores the high-level mathematical and statistical concepts . . . .
Tepper School of Business - Finance ) ( ) < ) Full Time (Pittsburgh,PA 35; New York City . . FT - 3 semesters plus summer > e < . - . ) ) . ( ) , o . - g o < . . . ) g MSCF Admissions Carnegie Mellon University 5000 Forbes
. . . . . York City) Part Time (Pittsburgh,PA ) A . MS (BS Computational Finance offered . . semesters of study in differential and integral calculus, the caliber of which | designed expressly for the MSCF student and are, as a result, FT - Fall '08 $23,900; Spring '08 $23,900; underlying the global, multi-trillion dollar business in which options, swaps, and other .
Carnegie Mellon MS in Computational Mellon College of Science - Mathematics . 35) Part Time (Pittsburgh,PA 5; New York City . ] internship (16 mos. total) PT - Half full | . . . . . . . . . . ) : . . , . Avenue, Pittsburgh, PA 15213-3890 Phone: 412.268.3679
_ . ) " . . . 1994 and New York City) Dual ) . through Math Dept. PhD in Mathematical . is required of engineering, math or science majors (ordinary differential highly integrated with earlier courses serving as prerequisites $24,500 Fall '09* (*est.) PT - $3,138 per structured products are constructed, priced, hedged and traded. Our graduates pursue www.cmu.edu/mscf ,
University Finance Humanities & Social Sciences - Statistics ) . 65) Dual MBA/MSCF Full-Time (Pittsburgh, PA . time load (33 mos. total/ no summer A . . . ) . o ) A . L . or 800.850.4742 (U.S. only) Email: Gwendolyn Stanczak
. ) MBA/MSCF Full-Time (Pittsburgh, Finance offered through Math Dept.) equations, linear algebra, and a calculus based probability course), strong for later courses. All 25 courses are required for graduation. course (AY 2008-2009) careers in derivatives and algorithmic trading, quantitative portfolio management,
Heinz College - Information Technology 5) classes) . . ) o . ) . ) ) gwens@cmu.edu
PA) academic performance in mathematics and statistics coursework and able Limited exemptions are permitted. structuring and risk management.
to program in a general purpose programming language.
The Financial Engineering Management program at Claremont Graduate University has a
. dual focus. As a joint management and mathematics program, the MSFE degree provides
. Full time program 1.5 years (4 classes . . . .
Joint program between the School of er semester-no summer classes); Full Math core Probality. Statistics. Stochastic Processes and Math an integrated managerial and technical advantage. The mathematics component develops
Claremont Graduate Financial Engineering Mathematical Sciences and the Peter F. Master of Science in Financial Engineering P . ’ Multivariable calculus and linear algebra with a grade of B or better taken | _. v re ) 2007-2008 Tuition: $1,376 per unit + skills such as analytical and simulation techniques that students need to analyze and ) Financial Engineering Management Program 1-800-944-
. . . 1997 Both FT: 70 PT: 10 time program 2 years (3 classes per Finance Management core Accounting, Corporate Finance, Asset . . X R http://www.cgu.edu/fineng .
University Management Program Drucker and Masatoshi Ito Graduate (MSFE) at the undergraduate level. . > . Student semester fees 48 unit program evaluate financial products and other risk exposures. The management component, 3412; 1-909-607-8799 or fineng@cgu.edu
semester-no summer classes); Part Management and Financial Derivatives . R X . . X .
School of Management ) including case studies and field-based internships, develops the methods and insights
time 3 years (2 classes per semester) . o ) )
students must have to interpret organizational needs and goals in the design of
appropriate exposure to financial, organizational, and product-market risks.
The Financial Engineering Program at Columbia University provides a one-year full-time
Tuition is based on a per point rate. The L & . .g & . . . P - Y
. . . . . . . ) training in the application of engineering methodologies and quantitative methods to
. . . Master of Science in Industrial Engineering and Operations ) MSFE program is one calendar year . . . . . . rate for the 2007-08 academic year was: ) . ; ) . " . " . . . . .
Columbia University . ) . . Full Time Only 65 MS, PhD L Please see website for more information. Please see website for more information. » finance. It is designed for students who wish to obtain positions in the securities, banking, www.ieor.columbia.edu admit@ieor.columbia.edu
Financial Engineering Research starting in the summer (July). $1,184. Total tuition for the 2007-08 . , L . o .
. and financial management and consulting industries, or as quantitative analysts in
academic year: $42,624 . . L
corporate treasury and finance departments of general manufacturing and service firms.
Master-level degree: The program is formally a Concentration within the
Master of Engineering (MEng) degree in Operations Research and Together, Robert Jarrow and David Heath advised students for several years before
Information Engineering. Students must qualify for admission into the izi i i i i iti
g g q y amissiol . Master-level degree: See section IlID of the ORIE MEng formalizing the program in 1995, ma_lklng _Cornell one of the very first universities to have a
MEng program and be selected for the Concentration in Financial handbook ilable at Master-level d . $17,300 ¢ graduate program in Financial Engineering, and arguably the oldest such program in the
M level res3 Engineering. In addition to the requirements for admission to the ORIE http:// . alr do;) ,.a>a| ad € a. y y ) afs ITZOEOV; egre'ez'oos 'PhDFc)Jer sem:ler world. Cornell continues to retain its leadership in the maturing field of Financial
aster-level program requires ttp://www.orie.cornell.edu/orie/academics/meng/programdes a , sprin egree: i F F i i ical fi = i
Master of Engineering (MEng) with Financial Progf 9 MEng program, entering the Financial Engineering Concentration requires P:/7 §/prog ( pring ) & Engineering. Today, a highly active research group in mathematical finance and financial
. . . A . semesters of full time study. The A . L cription/upload/HandbookF07-2.pdf PhD degree: Similarly to students admitted are guaranteed four engineering spans the campus. Cornell’s strong tradition of interdisciplinary study plays an . .
. . . . . . School of Operations Research and ) Engineering Concentration PhD in . advanced knowledge in mathematics and probability theory. We also . . . . ) B : ; . . ) . Ms. Kathryn M. King (Graduate Student Service
Cornell University Financial Engineering Information Engineerin 1995 Full Time 40-45 Master students and 5-10 PhD students Operations Research. with concentration in length of PhD-level program varies, but strongly recommend taking a course on stochastic processes (ORIE 361/523 the master-level program, PhD candidates must satisfy years of support (stipend + full tuition) important role in Financial Engineering and includes members of the School of Operations http://www.orie.cornell.edu/ Coordinator): kmk23@cornell.edu
& & P Apnlied Probabi’lit and Statistics students usually complete their 0%: uivalent) before fnterin the orogram DeF;ails can be found in admission requirements of the ORIE PhD program. The subject to satisfactory progress, and a fifth | Research & Industrial Engineering <http:/www.orie.cornell.edu/>, the Johnson Graduate ' )
PP ¥ degrees in 4-5 years. quiv g the program. - requirements are posted at year of support is usually provided if the | School of Management <http://www.johnson.cornell.edu/>, the Department of Economics
sections I1A and I1ID of the ORIE MEng handbook, available at . ) ) . . ; <http://www.arts.cornell.edu/econ/mainwindow.shtml> and the Department of Applied
) ) . L http://www.orie.cornell.edu/orie/academics/phd/programdescr |  degree is not completed in four years. . \
http://www.orie.cornell.edu/orie/academics/meng/programdescription/u ition/phd " Economics and Management <http://aem.cornell.edu/flash.htm>. Cornell's program also
pload/HandbookF07-2.pdf PhD degree: Details can be found at Iption/phdreq.cim recognizes the importance of balancing theoretical education with training and practical
http://www.orie.cornell.edu/orie/academics/phd/programdescription/app experience our students need to succeed in a financial engineering career.
ly.cfm
- il A ting. E ics: Fi ial M ¢ The objective of the Master of Science in Computational Finance program is to offer
inancia ccou.n Ing, cc?nomlcs, inancia ?“afgeme” v students the opportunity to acquire both the ability to understand existing financial models in
A joint program between the school of Invzsr']c(rjnsirix::]\;s|se;n:’:;ttfo:gvl;ﬂ:crlezggz?::ii\l?:srfv:rtiZss:aPr:jcmg For 2007/2008 academic year, $2362 for a a quantitative and mathema?ical way, anq the ability to impIemenF thgse models in the form
. . . . Computer Science, Telecommunications . . . . . € ! . o & . . . year, ol GalifELIe programs. VS fprigieril Gliltels [ e.l.regular M_S in Elnance becal_Jse sl http://www.cti.depaul.edu/academics/Pages/MSinCOmputation Contact admissions at (312) 362-8714 or
DePaul University Computational Finance and Information Svstems and the 2005 Both 30 Students Total MS About 1-2 Years (52 Credit Hours) Calculus I, Calculus Il, C++, Design and Analysis of Algorithms Applications; Data Analysis and Regression; Time Series Analysis | 4-credit computer science course, $2992 stronger mathematical component and the addition of an intensive computational alFinance.aspx ctiadmissions@cti.depaul.edu
4 A and Forecasting; Scientific Computing; Monte Carlo Simulations: for a 4-credit finance course. component. The program aims to produce graduates with the required qualifications to 3P -cepaul.edu.
Kellstadt Graduate School of Business Algorithms and Applications; Master's Research, or Graduate become "quantitative financial analysts". Computational Finance graduates will be able to
Internship, or Software Project: Developing Financial Engines apply quantitative tools' to solve complex prob!ems in the areas of portfolio management,
risk management, and financial engineering.
The programme is based on the idea that high academic content and relevance to the real
A good grade (at least 60% in final year results) in a BSc. in Mathematics or world are not mutually exclusive ; indeed the full power of a mathematical theory is
. . . . . Students take four modules per semester . . . )
L N . This is a year long program, consisting | other highly numerate subject . If Mathematics is not central to the degree . . revealed only when it is put to use to solve practical problems.In this course , abstract L .
Dublin City MSc in Financial and . . ) ; . ) . ) ) ) An ability to absorb advanced mathematical concepts, and an Each module has three to four contact , ) . ) . . . All applications are handled on the web , see above site .
X R . . School of Mathematical Sciences 1996 Full Time 15 Places MSc of two twelve week teaching terms , as in the case of Engineering or Economics for instance , there is an . . A . . theories are never presented for their own sake ; equally , we avoid fruitless lists of http://www.dcu.ie/maths/msc/msc_fin_ind.html .
University Industrial Mathematics . " . . ) interest in stochastic techniques hours per week . The project runs from May| . . . . . The code for the course is DC704 .
and a twelve week project. additional requirement of good performance in the mathematics to August disconnected case studies . We believe that an integrated presentation of the theory and
components of the degree . gust. its uses in practice is the optimal approach . We also firmly believe in the value of
establishing solid mathematical foundations for all of the topics taught .
Master of Adavanced Studies
ETH Zurich and in Finance, joint degree of Swiss Banking Institute, University of . Basics of Corporate Finance and Financial Economics; Fundamentals of | Excellent academic and/or practical records in Corpoate Finance Unique combination of advanced financial economics with mathematical finance, . .
Rk . X . _J g & . y 2002 Both Master of Advanced Studies FT: 3 Semesters PT: 5 Semesters P o . forp . P 5000 CHF 4 . . . . www.msfinance.ch strolz@isb.uzh.ch
University of Zurich | the University of Zurich and Zurich Modern Probability theory and Statistics and Probability Theory probability, statistcs and numerical analysis
of the ETH Zurich
The Financial Mathematics program at FSU is supported by ten faculty members of the
Mathematics Department along with 20 other associated faculty in five additional
Departments. This interdisciplinary program offers master’s and doctoral degrees (M.S.,
Ph.D.) in computational and mathematical finance. Flexible course choices and a range of
auxiliary professional development opportunities are available. The program has about
fifty students who share a common core of courses in financial mathematics, other
Florida State ) ) ) ) ) FT: MS: 2 years, PhD variable PT: MS: Calculus, linear algebra, ODE, probability, advanced calculus, some MS: 36 graded hours from approved courses chosen with the ) mathematics areas, and courses from computer science, economics, finance, insurance and ) .
Financial Mathematics Mathematics 1998 Both About 50, Almost all Full Time MS, PhD . ) . . . . . . See FSU Website ; it iti ioi http: .math.fsu.edu/~kercheva/FMGuide raduate_admissions@fsu.ed
University ! I ! I ) an i variable economics and corporate finance, some programming desirable. Director and Chair of MS Committee : risk management, and statistics. Graduates are positioned to join the many p://www u.edu/ va/l uide/ graduate_ issions@fsu.edu
mathematicians, engineers, physicists, and economists who work as quantitative analysts
and financial engineers. Those who seek doctoral candidacy will be prepared for more
advanced "quant" positions or an academic career. Professionals in the field, including
recent graduates of the program and participating departments who work in diverse areas
— energy marketing to fund management — advise the program and visit the campus —
note Financial Mathematics Festivals. This program is listed on the website of the
Lot i LA inki £0C; inl C H P 1 ifind 2 £S P2 | £ 2
In order to graduate, MSF students need to take 12 core courses: . - ) .
FINA 271 Financial Modeling and Econometrics FINA 272 Global The Ma_ster of _Smencg in Flnanc_:e (MSF) Program has earn_ed a reput_atlon_ o,f producing Randa Zakhour
, . . ) . . s leaders in the field of finance. It is part of The George Washington University’s School of L - .
- A bachelor’'s degree; - GMAT or other graduate level exam (GRE) scores; -| Financial Markets FINA 273 Advanced Accounting Applications . . . . . . Administrative Director
. . . T e ) s : : ; Business that was established in 1928 and is accredited by the AACSB-The International . -
TOEFL or IELTS (for international applicants); - Six hours in economics; six | for Finance FINA 274 Corporate Financial Management and o . . g . \ Master of Science in Finance Program
) S ; ) L : . ) ) Association for Management Education. This program, which builds upon a bachelor's or ) . .
hours in mathematics, including calculus; and three hours each in financial Modeling FINA 275 Investment Analysis and Global Portfolio master's degree in business administration, economics and other quantitative disciplines The George Washington University
George Washington FT/Intensive Program: 12 Months i ial fi istics. i i i i i i ivati ; B ) ’ o L : y i
& . _' & Master of Science in Finance Department of Finance 1993 Both About 130 Students MS / v £ ac;ountmg, manage_nal f'“af‘ce' and statistics. The Mgster_of S?'ef‘c? n Mana_gement FINA 276 F|nanc_:|a| Englne_enng and Der|vat|ye $55,200 for the Program, $27,600/Year | emphasizes the theoretical foundations and quantitative methods in financial management. http://www.gwu.edu/~msf/ 22016 Stree_t, Funger Hall Suite 501
University PT/Regular Program: 24 Months Finance seeks social, ethnic, cultural, and geographical diversity in its Securities FINA 277 Comparative Financial Market Regulation . . . Washington, DC 20052
. . f . . The Master of Science Program aspires to produce professionals who are capable of
student body. Students should apply as early as possible to identify what and Development FINA 278 Financial Theory and Research - . Y o . . Tel 202-994-1576
L . . . : - . . . critically analyzing and questioning knowledge claims in finance. The Program aims to equip|
prerequisites, if any, are required; besides, we have rolling admissions and FINA 279 Real Estate Finance and Fixed Income Security ) . ; ) : . - . Fax 202-994-8926
o : ; . o its graduates with both the knowledge for making optimal financial decisions in an
enroliment is limited. Valuation FINA 280 Financial Institution Management and . . ) . ) rzakhour@gwu.edu
. P . increasingly complex global environment, and with the skills necessary to apply and
Modeling FINA 281 Cases in Financial Management and communicate this knowledge even in new and unfamiliar circumstances
Investment Banking FINA 282 Directed Research in Finance g '
Finance and Investments. Stochastic Processes in Einance | The main objective of the Master of Science degree program in Quantitative and
Georgia Institute of Quantitative and School of Industrial & Systems Calculus, linear algebra, differential equations, probability, statistics, basic |Numerical Methods in Finaﬁce Derivative Securities, Design aynd Computational Finance at Georgia Tech is to provide students with the practical skills and
) . Engineering College of Management 2000 Both FT: 105 PT: 5 MS FT: 18 Months PT: 36 Months ’ 9 ’ L q » probabiity, ! . ’ es, Leslg US$43,400 / 18 months. theoretical understanding they need to be leaders in the formulation, implementation and http://www.qcf.gatech.edu hsharp@isye.gatech.edu
Technology Computational Finance . knowledge in finance & programming. Implementation of Systems to Support Computational Finance, : ) . . .
School of Mathematics g o evaluation of the models used by the financial sector to structure transactions, manage risk
Fixed Income Securities. . :
and construct investment strategies.
Theory of Risk Sharing, Financil Engineering, Quantitative analyioal and techmical postions wihi fmancial metiions, ok management acvisory
Georgia State MS in Mathematical Risk i isti i ial Ri i i i i o ) S A . . . - -
,gl R ! I ! Risk Management and Insurance 2004 Both 12 FT, 3 PT per year MS FT: 15 Months, PT: Depends 3 Seme_sters Calculus, 2 Semesters Mathemancal Statistics, 1 Ser_nester Financial Risk Models, E_cor_10metr|cs, F|nanCI§| Ec_onom_etrlc_s, In-state: $9,000 Out of State: $29,000 organizations, and the treasury departments of non-financial corporations. The program http://www.rmi.gsu.edu/AcaProgs/MRM/MRMindx.htm Richard Phillips rphillips@gsu.edu
University Management Accounting, 1 Semester Microeconomics, 1 Semester Corporate Finance | Term Structure and Credit Risk Models, Cases in Financial Risk . . ) . . .
Management draws expertise from mathematical finance, actuarial science, and corporate risk
9 management.
Assessing and controlling different types of risks are key responsibilities in the financial
sector. The quality of risk management processes is a crucial factor in the success or failure
of the business. Increasingly complex financial products, various regulations and the
enormous importance of information technology have created a great challenge both to
HECTOR School of financial and non-financial companies. Mastering these challenges requires a thorough
Engineering & understanding of complex financial strategies, financial modelling ability, computational
M.Sc. in Financial . - i : - i - fici \ lly, ial vision. | hi , M ’ . . . .
Management X X 2005 Part Time MSc 18 Months (Part Time) Job Experlencg 3 Years TOEFL Test (En_ghsh Language Test) € 3,000 pro |C|ency_ an_d eve_ntua y_ maqagerla viston . n responge tg this demfal_nd_ our ) aster's http://lwww.hectorschool.com/ Eva Hildenbrand Assistant to Managing Director
X o Engineering University Degree (Bachelor, Diploma...) Program in Financial Engineering offers a unique combination of familiarity to finance
Universitat Karlsruhe theory, engineering methods, management tools, mathematical and computational
(TH) techniques. With its long tradition of interdisciplinary programs, the Universitat Karlsruhe
(TH) provides an ideal interdisciplinary environment. Building on the long-established
reputation for excellence in business engineering, the two-part program combines an in-
depth knowledge and understanding of fundamental concepts in business, finance, and
management in the first half, with the latest developments in financial engineering in the
A . - Offered with courses from the Departments of Finance, Mathematics and Quantitative
Managerial Finance, Advanced Calculus for Finance,Securities : : . o
Master of Science in Analysis, Portfolio Management, Options Markets, Times Series Methods, the MSQF offers advanced instruction to students with a quantitative background.
Hofstra University - ) Finance 2007 Both Less than 5 MS 3 semesters FT, 5-6 semesters PT Calculus (2 semesters) Computer Programming, Statistics. GMAT ¢ . . C o N . $820 per credit hour, plus fees MSQF students will gain a strong conceptual understanding of financial theory and www.hofstra.edu/MSQF Dr. Andrew Spieler, Department of Finance 516 463-5334
Quantitative Finance Analysis of Financial Data, Topics in Mathematical Finance, . ) 2 ) ) )
) ) ) . . . ) analytical techniques. An emphasis is placed on applying this foundation to analyze and
Financial Engineering, Financial Modeling - o . ) )
develop analytical and quantitative solutions to contemporary financial problems.
lllinois Institute of Financial Mathematics Statistics with Financial Applications Teach modern quantitative finance to technically oriented students with the objective of
Finance Stuart School of Business 1990 Both 327 FT 100 PT MS Finance M. Mathematical Finance FT 1.5 Years PT 3.0 Years (approx) 4 Year Undergraduate Degree GMAT/GRE Financial Modeling Valuation and Portfolio Management Futures, $41,745 qu S e S g www.stuart.iit.edu admissions@stuart.iit.edu
Technology ' o ' ' . helping them to succeed in financial markets and institutions.
Options and OTC Derivatives Financial Statement Analysis
Imperial College of A good degree (equivalent of a UK 2.1 honours degree or above) The MSc Risk Management and Financial Engineering equips students with the cutting-
MSc Risk Management and i i itative fi i i itati j i i i ili ' ing fi ial fi i i i+
London, Tanaka g Tanaka Business School 2005 Full Time 30 MSc 12 Months Successful applicants need a strong background in quantitative finance and| in a highly quantitative subject. All students are required to hold edge risk management tools and strategies utilised by the world’s leading financial firms. Wee Ming Lim or Steve Togneri +44 (0)20 7594 9553 or

+44 (0)20 7594 9208 riskmanagement@imperial.ac.uk




Name of University Name of Program Department that Hosts Program Year Started Full Time, Part Time, Both Size of Program (FT/PT) Degree Levels offered (BA, MA, MS, PhD) Length of FT and PT Programs Prerequisites Core Requirements Tuition Brief Statement of Program Philosophy Website Admissions Contact
The Master's in Finance (MFIN) at the International University of Monaco (IUM) is a 10-
month, 54-credit program completed in three 12-week terms. Objective: to learn how to
International Masters in Finance - Bachelor in Business or equivalent. specialisation in Einance and or analyze, forecast and make decisions regarding highly sophisticated financial instruments
University of X A . X Department of Institutional Affairs 1995 Full Time MS 10 month Intensive . d ’ p . . . Intensive Mathematical Background 14,500 euros like derivatives. Candidates: must have advanced knowledge in statistics and mathematics, http://www.monaco.edu/Programs/MFIN/mfin_over.php Ms Leila Bello, Admissions Officer, Ibello@monaco.edu
Financial Engineering Mathematics, Bachelor of Science in Engineering . . . o ) - T
Monaco a background in engineering, quantitative economics, computer science. Career Options:
trading of primary and derivative securities, risk and portfolio analyst, in financial institutions,
financial services and insurance firms.
TUITION AND FEES Academic Year 2007-
2008 Course Fees $605 per credit for
graduate-level courses (Downtown
. . ) Baltimore Center/Columbia Center) $670 . N L . .
Students may complete the Managerial Economics Corporate Finance Advanced Corporate er credit for eraduate-level courses The Master of Science in Finance degree prepares students for careers in financial analysis
The Carey Business : : N N Financial Accounting Financial Management Business, Government, and | Finance: A Case Study Approach Financial Statement Analysis p g and management. This rigorous quantitative program relies on curent technology and o . .
— ; program on a full or part-time 61 students are full-time 114 students are full-time: two years part-time: three and - - . . : . . . (Montgomery County Campus) $735 per ) . . . ) ) General Admisssion: 410.516.4234, careyinfo@jhu.edu
School Johns MS in Finance Department of Finance 2000 basis. At this ti el tti MS a half vears the World Economy (open macroeconomics) Statistics for Business Financial Modeling Investment Analysis and Portfolio : financial methodologies to analyze complex problems. The coursework stresses the http://carey.jhu.edu/finance Finance Department: 202.588.0665, finance@jhu.edu
Hopkins University asis. s .|me allc ass?s are part-time y Mathematics for Financial Analysis Management Derivative Securities Advanced Portfolio credit for graduate-level courses application of contemporary theories in a global context and develops valuable financial P ' U ' Jhu.
offered during the evening. Management (Washington, DC Center) $70 Application modeling and analytical skills.
Fee $60 Registration Fee (per term) $100
Late Registration Fee Lab fees (included in
course tuition where applicable) $100
Gradiiatinn Foo
Jomo Kenyatta
University of Department of Statistics and Actuarial KSh. 800,000.00 (US $10,000) for the whole| The program aims at training highly qualified Financial Engineers to suit the needs of a . For more information about the program, contact The
X v Financial Engineering P A 2008 Full Time 35 Full Time B.Sc 4 years Refer to Website ((http://www.jkuat.ac.ke/stacs/) 55 ) prog . Enen’y q . . g. . L http://www.jkuat.ac.ke/stacs/ . p €
Agriculture and Sciences program dynamic world. The program has strong links with regional financial industry. Chairman at stacs@fsc.jkuat.ac.ke
Technology, KENYA
Financial Engineering exploits tools from finance, mathematics, computer science, and
economics to the solution of risk management problems. Financial Engineering methods
FALL SEMESTER: Derivatives | Financial Management | Topics o address such problems as derivative securities valuation, strategic planning and dynamic
in Probability Theory and Stochastic Processes Computational | The tuition and fees for the MSFE degree  (inyestment strategies. The increased pace of financial innovation has multiplied the need for
Master of Science in Calculus Linear Algebra Ordinary Differential Equations Probability Statistics| Finance Advanced Security and Investment Theory SPRING program as of the Spring of 2008 are: highly qualified Financial Engineers in investment banking, hedge funds, corporate risk
Kent State University Fi il Engi . Finance, Economics, and Mathematics 2003 Full time, Lock-step 24 Full Time Students MS 1 Year Computer Programming (Any Language) Economics (Macro and Micro) SEMESTER Derivatives Il Fixed Income Markets Financial $21,552 for Ohio residents or $32,070 for management and regulatory agencies. The MSFE program is designed for students with http://lwww.business.kent.edu/msfe/ Rebecca Evans evansr@kent.edu Yahoo IM: Oriakhi58
Inancial Engineering Accounting (manigerial and Financial) Mathematics Time Series Analysis SUMMER SEMESTER non-Ohio residents The above include the | strong quantitative backgrounds seeking careers as risk management officers, derivatives
Financial Engineering Legal Aspects of Financial Engineering $2,700/semester MSFE Program Fee. analysts or traders. The program emphasizes applied and a solid theoretical foundation. Our]
Seminar: Modeling Projects (10 week Internship) state-of-the art, on-campus Trading Floor uses advanced market software with live data to
simulate trading conditions and provide hands-on training to develop “Quants Who Can
Trade”.
. . . . Hold a Bachelors degree from a UK University or a recognised Liverpool John Moores University has offered an MSc in International Banking and Finance
We are looking for two distinct groups of students: Those students with ) . . . ) . )
o . . ) equivalent. Overseas students will be expected to provide since 1993. In that time the course has welcomed students from over 40 different countries
strong quantitative skills gained through an undergraduate degree in : . L . ) . ) . i . . .
International Banking and hvsics. chemistry. mathematics. engineering or a cognate subiect. Those evidence of a level of English ability equivalent to 6.0 of the and has prepared these students to work in the banking and financial sector as practitioners, Programme Admin on mscibf.adm@ljmu.ac.uk or
Liverpool JIMU . Liverpool Business School 1993 Full Time 30 MSc 12 Months physics, Y, » eng 9 9 Ject. International English Language Testing Standards (IELTS) or an £4,535 (EU)/£8,100 (Non-EU) researchers and trainers. The programme has been designed to enable participants to apply| cwis.livjim.ac.uk/afe/ibf telephone +44 (0) 151 231 3857. Programme Leader on
Finance graduates who bring to the programme some knowledge of economics and . : S . . " . ) . . -
) ) . . . ) equivalent TOEFL score achieved within the past 24 months. theoretical concepts to practical financial and banking problems. The approach is modern, mscibf.pl@ljmu.ac.uk
finance. This would include economics, accounting and finance graduates - . ) ) ) -
) . L . English Language tests are not required from students when the making use of IT, market data, and case studies where appropriate. Each module is
and also business studies graduates who have specialised in these areas. . . . . . . )
medium of delivery for their Bachelors degree was English. supported by LIMU'’s virtual learning environment, Blackboard.
We believe our Masters in Finance to be a truly unique programme. Taught by world-
. renowned faculty, it is both academically rigorous and closely aligned with professional
There are three core courses in: Investment Management practice. Participants are selected to ensure that the class is a diverse group of experienced
ondon Business Masters in Finance Finance Programmes 1993 Both Full-time 145-150 Part-time 75-80 MSc Full-time 10 months Part-time 22 GMAT At least two years experience m_fmance or finance related field Corproate Finance Financial Accounting anq Analysis Students £29,700 in 2008 £31,500 in 2009 international professionals. In addition to providing a thorough grounding in finance, there is www.london.edu/mif/ Client Services Co (_)rdmator Tel +44 207 7000 7599 Email
School months Good undergraduate degree, with GPA of 3.5 or above then need to choose between 6 and 8 electives and complete a . s . - . finance@london.edu
roiect an opportunity to concentrate on areas of special interest through a wide choice of electives.
proJ Concentrations are awarded in corporate finance, investment management and quantitative
finance.
A completed Bachelor's degree from an institution of higher education of 3 | Year 1: Analytical Finance | and Il, Stochastic Processes, Time
years or more, equivalent to 180 credits (180 ECTS credits),of which at least Series Analysis, Portfolio Theory I, Financial and Risk Focusing on quantitative computer-based methods of financial analysis, the program will
Master of Science in Mathematics/Applied 60 credit (60 ECTS credits)are in Mathematics including probability theory Management Software, Simulation, Operations Research, provide an advanced base in Mathematics and Economics. The program is oriented
Malardalen Master Program Financial - . . . . . o .pp . and statistics. English B is required for Swedish students. Foreign students | Methods of Statistical Inference, Actuarial Mathematics. Year 2: ” towards financial real life problems and the textbooks have been chosen to support this |http://www.mdh.se/education/programs/2009_2010_en/ukk/20 .
. X . ) Division of Applied Mathematics 2004 FT 120 ECTS credits Mathematics with specialisation in Financial Two years . . . . . ) . . . . N No tuition fee ) . . . ) . Magnus Strandas ukkexp@mdh.se +46 21 10 16 40
University, Sweden Engineering Engineerin are required to submit a TOEFL test result, minimum score 550 with a TWE Java in Analytical Finance, Differential Equations in Finance, approach. Advanced financial software is systematically used in the teaching. The best 092-41950
< < score of at least 4 (PBT) or 79 with a TWE score of at least 17 (iBT) or an Portfolio Theory Il, Optimisation in Finance, Corporate Finance, students are also involved in research activities and development of experimental financial
IELTS test result with an overall band score of minimum 6,0 and no band Investment Theory, Intermediate Microeconomics, Degree software.
score below 5,0 or equivalent. Project in Mathematics.
Massachusetts
Institute of Master of Finance Sloan School of Management 2009 Full Time 12 Months (June - May) http://mitsloan.mit.edu/academic/mfin/
Technology
The Master of Science in Financial Engineering programme offered by the Nanyang
Business School is a highly rigorous programme. The combined expertise of the Nanyang
Business School with the School of Electrical and Electronic Engineering and the School of
* A good undergraduate degree in applied mathematics, applied Computer Engineering in NTU, provides students with a broad-based education in high
science, statistics, computer science, engineering, economics, or technology finance, combining the technical and conceptual advances in Computer Science,
Nanyang other quantitative fields. Applicants from other discipline will also Mathematics and Finance. It challenges and builds the intellect while at the same time
Master of Sci Fi ial ) i e * o ini C tly SGD 25,000 tly bei ici i i i i i i . )
Technological astero .C|enc.e (Financia Nanyang Business School 1999 Both approx. 40 MS FT: 1 Year PT: 2 Years As per Core Requirements be considered. + A good .GMAT or‘GRE score A minimum of urrently A (currently being prepares participants for pr:_’;lctlcal use of advanceq fmapmal technlgues in the_mdustr)_/ www.mfe.ntu.edu.sg Email: mfe@ntu.edu.sg Tel: (+65) 67904758/5025
X ° Engineering) two years relevant working experience after obtaining the first reviewed) Moreover, our collaboration with Carnegie Mellon University, USA, brings financial practices
University degree is preferred but not required. » TOEFL *is required if the in the east and west live to the classrooms. Graduates of this programme can look forward
medium of instruction during undergraduate studies was not in to taking on very challenging careers in the areas of risk management, quantitative asset
English. management, product structuring, quantitative trading, quantitative research, financial
information technology as well as other areas in high-technology finance. We are proud of
our graduates from this highly selective programme who have made a significant impact in
the financial industries locally and internationally. We invite you to be part of this community.
Computational/Quantitative Finance is a multidisciplinary programme that combines
mathematics, finance and computing with a practical orientation that is designed for high-
National University B.Sc./B.Sc.(Hon) in calibre students who wish to become professionals in the finance industry. The curriculum is
fsi T Fi Mathematics 1998 Full Time Only 30-40 per cohort B.Sc./B.Sc.(Hon) 4 Years Refer to website multidisciplinary with coverage in the following areas: 1) Mathematical Theory and Tools 2) http://ww1.math.nus.edu.sg/undergrad.aspx?file=UP-CF AskMathUG@nus.edu.sg
ot Singapore Quantitative Finance Statistical Tools 3) Computing Theory and Techniques 4) Financial Theory and Principles 5)
Core Financial Product Knowledge The programme is conducted jointly by the Faculty of
Science, School of Business and School of Computing.
) ) Students will pay the flat semester tuition
The equivalent of a four-year U.S. undergraduate degree; the GMAT is rate when registered at Stern during their
required for the MBA and the General GRE is required for the MS; the first th R q dit NYU’s MBA/MS program will enable students to pursue both degrees simultaneously.
Fall 2008 (the TOEFL is required by both programs if the undergraduate or graduate . |.rs ree semesters ?n a per cred Designed to be the most comprehensive program of its kind, the MBA/MS will employ the
This is a dual-degree program offered by Schools are education was not taught in English. There are no minimum scores required tuition charge when registered at Courant |op resources and faculty of each school, including senior-level Wall Street practitioners and Visit NYU Stern
i X i R i . . i . . . . . thereafter. As of November 2007, the i . i : X nvu. issi imeli i i .
. . MBA/MS in Mathematics NYU’s Stern School of Business and accepting : N/A (The First Class will commence in Fall for any of the standardized tests. To apply tp the MS, you musF haye taken The MBA/MS program is 72 credits and will be divided between . researchers who invented mod_els now_used by the Street every day. The program aims to | (http://w4.stern.nyu edL_J/a_dm|55|ons/fullt|me/mnovatlvecurrlcula cf NYU Stern: sternmba@stern.nyu.edu; NYU Courant:
New York University dFi c t Institute of Math tical licati f Full-Time 2008 MBA and MS Three Years undergraduate or graduate courses in Linear Algebra, Multivariable the two schools current cost of tuition and fees for one attract the very best mathematics candidates who have demonstrated quantitative aptitude m?doc_id=7781) and NYU Courant mathfinapp@cims.nyu.edu
and Finance ourant Insti u. e ot vlathematica applications for ) Calculus, Advanced Probability, and have basic programming skills. While ’ semester at Stern is $20,911. The current |coupled with management and leadership potential and ambition. NYU aspires to produce a| (http://math.nyu.edu/financial_mathematics/content/05_prospectiv P yu.
Sciences. the program work experience is not required to apply to the MBA, the average work cost of tuition and fees per credit at new type of graduate, competitively poised to pursue management career tracks in eStudents/04.html#MBA-MS)
now) experience of admitted MBA students is 5 years. Applicants must submit . quantitative risk and portfolio management, algorithmic trading, and the design, pricing,
o Courant is $1,196 (each course at Courant I .
separate applications to Stern and Courant and be accepted by both ives th dits). Th R biect trading and hedging of structured products.
Schools to pursue this dual-degree MBA/MS program. gives three credits). These rates are subjec
to change and annual increase.
The Financial Mathematics Program provides technically trained professionals with an
Capital Investment Economic Analysis (IE 711) Probability and understanding of how to value financial derivatives and complex investments, and assess
The program is designed for full Stochastic Processes | (MA/ST 546) Asset Pricing (ECG 5901 i i i ining i i i i
North Carolina State ) . . . . Prog & . . . Students should have mastered the undergraduate mathematics core . . ) (MA/ ) e gl ) Residents $2818/semester Nonresidents the associated risks. Graduates must have a rigorous training in mathematics, especially in )
. . Financial Mathematics Mathematics 2003 time students, but some part time FT:35PT:5 MS, with a BS being planned FT:11/2to 2 years PT: Up to 6 Years R R o K R . Financial Mathematics (MA 547) Statistical Theory Il (ST 522) the area of stochastic processes and probability, in statistics, and in computation, together http://www.math.ncsu.edu/finmath/ Jeff Scroggs
University courses including real analysis, linear algebra, and differential equations. . . . ) $8842/semester ) R R o . 7 ¢
students are enrolled. Computational Methods in Economics and Finance (ECG/MA with a founding in the institutional operation of financial markets. The Program also
790C) 4 electives courses, 1 full semester internship provides a focal point for Financial Mathematics activities such as research seminars and
workshobns
North West FlnanuaI.Ma.then?atlcs Centre for Business Mathematics and . . BSc (3 years) Hons BSc (1 year) MSc (1 To be a.IIowed into the Ho.ns.BSc. stu.dents. must hold. a BSc o.r B.;Comm or _ . Undergraduate tuition is in Afrikaans and Tht? programme is caree.r onented.and focus on practlc.al appllncatlor.L MSc students are _ . .
. . Quantitative Risk . 1998 Full Time 200 Students Full Time BSc, MSc, PhD equivalent degree, majoring in Financial Economics, Statistics and A strong mathematical aptitude e . required to do a 6-month industry directed research project. This project should add value www.nwu.ac.za/bmi Riaan de Jongh (Riaan.deJongh@nwu.ac.za)
University Informatics year) PhD (+- 4 years) ; post graduate tuition in English . ) . . o
Management Mathematics to business and is carried out on-site at a specific client company.
At the undergraduate level, we offer a BS degree in IE. The BSIE program is the second
largest in the McCormick School of Engineering and Applied Science in terms of the
. . . number of students. We graduate about 70 seniors per year, which is also the second
Industrial Engineering and largest among all engineering departments. Nearly a third of these students are women
Northwestern Management Sciences Industrial Engineering and Management 50 FT Graduate Students 300 Undergraduate ) )
. . . 8 . . ) & . & & 1958 Full Time & BS, PhD Year Undergraduate 4-5 Year Graduate The BSIE program is ABET (Accreditation Board of Engineering and Technology) accredited. http://iems.northwestern.edu Adam Cebulski (gcoord @ iems.northwestern.edu)
University (Financial Engineering Sciences Students X K
X . > At the graduate level we offer Graduate degrees. We also have a part-time evening
Concentration Major option) . . . . .
professional masters program in engineering management (MEM) and we partner with the
Kellogg Graduate School of Management in a full-time two-year masters program in
management of manufacturing (MMM).
The goal of the MSQFE Program is to offer a “finishing school” to two distinct streams of
students. For each stream the Program offers access to the applications of quantitative
FT students, entering the MSQFE finance. Quantitative Finance includes the activities necessary to value financial assets and § . i
. . - 8 ! a . Q . . . . Y . Tim Krehbiel Director, MSQFE 304 Spears School of
MS There is also the opportunity to earn a | Program with a bachelor's degree can . . derivatives, manage price, credit and operational risks, evaluate and select appropriate . ; . .
) . . . . Minimum number of credit hours to earn | . X ] . . A ) . Business Oklahoma State University Stillwater, OK 74078-
Master of Science in ) . ) PhD in Finance through the Spears School of [complete the Program in two academic . ) ) e o . . . \ . investment strategies, examine complex issues requiring data analysis, model estimation .
Oklahoma State o . . Financial Department in the Spears Schoo . Two semesters calculus Differential equations Statistical methods Investments Derivatives Numerical Mathematics Econometrics | Master's Degree = 32 In-state tuition and j ) : . . ) 5180 TLK@okstate.edu 405-744-8660 or Gary Cottongim
X i Quantitative Financial ) 2000 Both FT: 25 PT: 3 Business. Students who choose the Phd can [years. Students who enter the Program . ) . o ) . ) . ) ) . . and strategy formation. Students entering the Program from engineering, physics, http://ssb.okstate.edu/legacyssb/msqgfe/index.php ) .
University . lof Business ) . Intermediate microeconomics Principles of finance Probability Theory Financial Engineering/Stochastic Calculus fees per credit hour = $190 Out-of-state ) . ) . s : Department of Finance 332A Spears School of Business
Economics earn the MSQFE on the way to the having already earned a Master's - A mathematics and statistics have highly developed analytical abilities and seek to gain . .
. tuition and fees per credit hour = $560 . ) ) L . ) Stillwater, OK 74078-5180 gary.cottongim@okstate.edu
doctorate degree. degree can complete the Programin 3 insight into the financial applications of these skills. Students entering the Program from
) . . 405 744 5199
semesters. business and economics backgrounds tend to have a better understanding of the context
of financial applications, yet seek additional refinement of their analytical abilities. The
Program’s curriculum is sufficiently flexible to meet the needs of both streams.
The Polytechnic University's Department of Finance and Risk Engineering is a diversified
degree granting department - the second in the US to provide the MS degree in Financial
Engineering - providing a broadly based education in Finance and Risk Engineering. Our
courses seek to bridge the gap between theoretical Finance and Applied Finance. The
15 crats FRE 600, Franil cauning, 3 FRE 6023
Polytechnic Financial Engineerin MS, certificates, and an undergraduate : . . - . i i in Fi itati . ! o . - A - ’ - . .
Y R & € Finance and Risk Engineering 1995 Full time and part time offered 254 Graduate Students . & One year/one year and h_alf for FT; two Economics, Calculus 1 and 2, Probability and Statistics, and Linear Algebra Economlg Fqundatlons In Finance, 3 FRE 608.3‘ Quantitative $1.027 per credit managers, quantitative professionals as well as financial and risk managers with various www.poly.edu/fe Barry Blecherman, Deputy Chair, blecherman@poly.edu
University Program minor years for part time Methods in Finance, 3 FRE 6103, Corporate Finance, 3 FRE o , ) ) . . .
. S . degrees of specializations. The department’s curriculum is designed to combine a rigorous
6123, Financial Risk Management & Asset Pricing, 3 - . ) . ; . )
vision of economics, finance and management with a practical appreciation of evolving
global markets and the unfolding technological and financial changes in world markets. In
addition, the department provides interdisciplinary certificates and opportunities to combine
studies, such as computer science, mathematics, and engineering with financial
management and risk engineering.
The cost of tuition and the required health Thg |qterQ|SC|pI|nary Bendhelm C’enter for Flngnce offers a Magte.r in Finance degrge. The
) - o ) . lan fee for 2006-07 was $34,000. The distinctive feature of Princeton’s Master in Finance program is its strong emphasis on
Applicants must be familiar at a minimum with the material in: MAT 200 | ., 00 oo oo v oo Finance provide students with plan Aefianes financial economics in addition to financial engineering and computational methods.
(Linear Algebra and Multivariable Calculus) and in Probability and Statistics analytical fundamentals of modern finance, both theoretical and |~ *U't1O" charge covers all instructional Graduates of our program have a solid understanding of the fundamental quantitative tools
Two year program - FT -.stantjard at the Ieve_l of an |ntrodu_ctory course such as ECO 200 (Statlstlc_:s anq Data empirical. The organization of the core courses is in effect for services, 12-month use of the libraries, | from economic theory, probability, statistics, optimization and computer science, all of which
_— o ) length One year program is available Analysis for Economists) or ORF 245 (Fundamentals of Engineering | 4o entering the program in September 2003. Fall Semester| laboratory facilities, the gymnasiums, and | are becoming increasingly vital in the financial industry. To a greater degree than at any
Master in Finance Program Master in Finance PhD for Operations on a case by case basis for midcareer | Statistics). In addition, we are offering to all incoming MFin students a two- . i . - L . . o : o ! o )
. R o : : , o o . ; . ' . o . ECO 362: Financial Investments FIN 501/ORF 514: Asset Pricing| University Health Services. The required | time in the past, there now exists a body of knowledge that is widely agreed to be essential . Master in Finance Karen Neukirchen, Graduate
Princeton University | Undergraduate Certificate in Bendheim Center for Finance 2001 Full Time 30 students enrolled for Fall 2008 FT Research and Financial Engineering and candidates returning to their employer | week refresher course in math prior to the beginning of classes in the Fall T o ) for the proper analysis and management of financial securities. portfolios and the financial http://www.princeton.edu/bcf/ L . )
. ) and advanced degree candidates who semester. This course is required. While the proaram does not require I: Pricing Models and Derivatives FIN 505/ORF 505: Modern | student health plan fee covers the student the proper ySIS ar gem ! 1al securities, portiolios inanc Administrator neukirch@princeton.edu
Finance Economics ‘ g : S a -V program otreq Regression and Applied Time Series Spring Semester FIN 502: |for 12 months. The full tuition and required decisions of firms. A driving force behind these developments is a lively exchange of ideas
have job offers based on summer formal work experience as a requirement for admission, prior work Corporate Finance and Financial Accounting FIN 503/ORF 515: | a-th plan fee is chareed for all ¢ | between academia and the financial industry, a collaboration that is the closest parallel in
internships in finance experience can be a definite plus. At a minimum, we expect applicants to | Pricing II: Stochastic Calculus and Advanced Derivatives €alth plan fee s charged forallyears of | ihe gocial sciences to the academic-private sector interactions routinely seen in engineering
have completed one or more mte_rnshlps (for instance over the summer FIN 504/ORF 504: Financial Econometrics study at Princeton and is not reduced after | 444 the applied sciences. The Master in Finance program is intended to prepare students
while in college). two years of study as at many other for a wide range of careers both inside and outside the financial industry, including financial
institutions. engineering and risk management, quantitative asset management, macroeconomic and
Mathematics of option pricing and portfolio optimization (Black-
Scholes); advanced stochastic finance (American options,
. X X stochastic interest rates); financial algorithms with coding; Purdue's Computational Finance Program degrees are highly coordinated via their home
. . Strong undergraduate mathematics: e.g. advanced calculus, differential - . ' . . . .
MS in Mathematics, ) . ) . . . probability theory; monte-carlo methods; optional courses in . departments, and share a minumum of 15 credit hours of common Computational Finance
o Full time for pure MS students equations, real anaysis, probability theory. For Statsitics Comp Finance MS, . ) .| The near totality of students are supported .
Specialization in . . . ) o o o . . management (options and futures, risk management, portfolio . : . courses, on top of as many hours of standard courses that are specific to each department. . )
. . . ) Department of Statistics Department of Part time offered only for those MS Ph.D. with emphasis on quantitative undergraduate training in Statistics is desirable. Some background in . > ) as teaching or research assistants, which ) . ) . ) Statistics: graduate@stat.purdue.edu Mathematics:
Purdue University | Computational Finance MS A 1997 FT:25-30  PT:15-20 . ) FT: 2 Years PT: 3-4 Years L . L ) . . . ) management, spreadsheet modeling, security analysis, ...) ) . Students with these degrees acquire the mathematical and statistical theory and tools, the http://www.stat.purdue.edu/purdue_comp_finance/
. L N Mathematics who are Ph.D. students finance, concurrent with MS guantitative business analysis is dsesirable. Proficiency in object-oriented . . ) includes a stipend plus payment of all . . ) . . \ eberle@math.purdue.edu
in Statistics, Specialization in . o . Specific to Statistics CF MS: several core MS-level courses in . computational experience, and the financial knowledge that are the basis of today's
) . concurrently. programming (e.g. C++) is highly recommended. No previous work o . . - tuition fees. o . . . . o . .
Computational Finance experience is necessar statistics, including mathematical statistics, methodology, and quantitative investment finance industry, including derivative pricing, portfolio
P v time series; Specific to Mathematics CF MS: real analysis with management, risk management, and their associated numerical methods.
measure theory, partial differential equations, linear algebra,
methods of applied mathematics.
The MS focused on Financial Engineering & Risk Analytics provides students with the
knowledge and skills to respond to changes and challenges that characterize the fast-
Rensselaer MS in Financial Engineering Lally School of Management and Full Time MS ET: 1 Year Mathematical and Statistical Foundations for Finance Financial Management Investments Options, Futures & Full-time graduate tuition at RPI is $34,900 changing Wolrld. OT Fm:;n@al Tec:nologyll(‘ Learn cuttmg-edg}f f|nat1c||al theory as well as.” http://www.lallyschool.rpi.edu/files/progsheets/msprog- lallymba@rpi.edu
Polytechnic Institute and Risk Analytics Technology ' Derivatives Financial Trading and Investing Risk Management per academic year. advanced analytica .tec niques that art.e eyto succes.s as a. manué expe.rt. Students wi O5FERA.pdf y P
be exposed to emerging concepts, practices and techniques in the finance industry through
rigorous training in empirical research and modeling, using a variety of professional
databases and computer software




Name of University Name of Program Department that Hosts Program Year Started Full Time, Part Time, Both Size of Program (FT/PT) Degree Levels offered (BA, MA, MS, PhD) Length of FT and PT Programs Prerequisites Core Requirements Tuition Brief Statement of Program Philosophy Website Admissions Contact

. The academic-year 2008-09 per-semester The degree integrates theoretical foundations with practical applications to derivative
Students take 10 courses (30 credit hours) and complete a ” ’ ) e . L
master's degree essay. There are 7 required courses: tuition for full-time students (12 or more  [security pricing. Core courses are offered by the Departments of Mathematics and Statistics,|
Typically, the program is completed in : : . : ) . credit hours) is $9,408 for in-state and Electives are offered by the Business School and the Departments of Computer Science, Ms. Ana Mastrogiovanni, Administrator for Mathematical
. Mathematical Finance I, Il, Numerical Analysis I, Il, Regression ] . . - . : . e )
) ) There are about 35 full-time students and 15 MS in Mathematics with Option in 15 months by full-time students and Analysis, Methods of Statistical Inference, Applied Time Series $14,184 for out-of-state students; the Economics, Electrical and Computer Engineering, and Operations Research. Graduate Finance Program Email: finmath (at) rci.rutgers.edu
Rutgers, the State Master of Science in . . . . . . part-time students are allowed to take Multivariable calculus, Probability (calculus-based), Linear algebra, : ’ T academic year 2008-09 per-semester tuition| school surveys by US News & World Report and the National Research Council rank the Address: Department of Mathematics, Hill 348 Hill Center
. . ) . L . part-time students, with most courses Mathematical Finance, PhD in Mathematics . . : : ’ . Analysis There are 2 strongly recommended electives: C++ . ) . . . ) ) ; } . .
University of New | Mathematics with Option in Mathematics 2006 Both ffered in th ing t dat " ith h ialtv in Math tical up to 36 months. An accelerated Differential equations, Advanced calculus (or engineering mathematics or Proaramming for Computational Finance and Numeric Methods rate for part-time students is $784 for in- graduate programs of the Departments of Mathematics and Statistics among the top 21 in http://www.finmath.rutgers.edu for Mathematical Sciences Rutgers, The State University of
Jersey Mathematical Finance oftered In the evening to accommodate par Wwith research speciaity In viathematica program permits well-prepared full-time partial differential equations), Computer programming 9 9 -omp . " | state and $1,182 for out-of-state, per credit the United States. The research expertise of the Mathematical Finance faculty includes New Jersey 110 Frelinghuysen Road Piscataway, NJ
time students. Finance ) Computational Finance | Students can choose electives from L ) ) . ) . o ; } . . .
students to complete the degree in 12 . hour. Official tuition rates for the program financial modeling, numerical analysis, partial differential equations, probability theory, 08854-8019 Telephone: (732) 445-3920 Fax: (732) 445-
Rutgers Business School and the Departments of Computer . . . . - . - A
months. - . : . - are decided each year by the University stochastic processes, and statistical analysis. Our program is shaped by the practical 5530
Science, Economics, Electrical and Computer ngineering, ) R o
) : - Board of Governors shortly after July 15 and|  experience of the faculty at quantitative finance research groups at leading investment
Mathematics, Operations Research, and Statistics. - . ) : - L
increase approximately 8% each year. banks and hedge funds and by their contacts with the financial industry.
1. Linear algebra at the level of MATH 103 (Matrix Theory and its 1. Stochastic Processes and Statistics: a. MATH 236 Introduction
Applications), and Real Analysis (Advanced Calculus) at the level of MATH to Stochastic Differential Equations b. STAT 241 Statistical
115 (Functions of a Real Variable). 2. Basic Ordinary and Partial Differential Modeling in Financial Markets 2. Differential Equations, The Departments of Mathematics and Statistics, in close cooperation with the Departments
Equations at the level of MATH 131 (Partial Differential Equations ), and Simulation and Computing: a. MATH 227 Partial Differential of Economics and Management, Science & Engineering as well as the Graduate School of
. . . . . L ) MATH 132 (Partial Differential Equations IlI). 3. Probability at the level of Equations and Diffusion Processes or STAT 362 Monte Carlo . Business, offer an Interdisciplinary Master of Science Degree in Financial Mathematics. The e Amy Duncan Student Services Administrator Email:
Stanford University Financial Mathematics Statistics 1999 Full Time 40 MS 9-15 months STAT 116 (Theory of Probability), Theory of Statistics at the level of STAT | Sampling b. MATH 239 Computation and Simulation in Finance $34,800 minimum for 2007-2008 Financial Math Program provides a masters-level education in applied and computational http://finmath.stanford.edu/ aduncan@stanford.edu Phone: (650) 723-1796
200 (Introduction to Statistical Inference), and Stochastic Processes at the | 3. Finance and Economics: a. Choose one: MATH 240 Topics in mathematics, statistics and financial applications to individuals with strong mathematical
level of STAT 217 (Introduction to Stochastic Processes) or preferably Financial Mathematics: Fixed Income Models or MS&E 242H skills.
MATH 136/STAT 219 (Stochastic Processes). 4. Computer programming at| Investment Science Honors b. MATH 238 (same as STAT 250)
the level of CS106A (Programming Methodology). Mathematical Finance
The Master of Science in Financial Engineering from Stevens Institute of Technology
Undergraduate Degree in Relevant Field and/or Introduction to Probability . . o . . teaches prof|_C|ency in f|nar_10|al problem?solvmg SK'.HS from various areas O.f mathemancs,_
Stevens Institute of Certifi Y . . . . . Probability and Stochastic Calculus; Pricing and Hedging; including applied mathematics, computational techniques, statistical analysis and economic
. . . - . e ificate: 2-3 semesters MS: 4 Theory, Introduction to Mathematical Methods, Computational Linear ; - ) . N . . . ; . I - )
Financial Engineering School of Systems and Enterprises 2003 FT or PT 85 Graduate Certificate, MS . L . ) . Computational Finance; Portfolio Theory and Applications; 995.00 per credit theory. These skills are applied towards solving problems in securities valuation, risk www.stevens.edu/sse Ellen Hogarty, ehogarty@stevens.edu
Technology semesters Algebra I; Intro to Programming in C++, Introduction to Financial . ) PP g . ) ) ) ; ; S . .
: : Project or Master's Thesis in Financial Engineering management, portfolio structuring, stochastic modeling, optimization and simulation
Engineering . - . o ) . .
techniques, equipping you with state-of-the-art quantitative and financial skills to seamlessly
join the financial industry workforce.
o ) i i Bachelor's degree in Econometrics or a comparable program offering high-level C.hoose Vel f{ve L F.lnana.al i toel2 i Fl.nan.ce; Students from European Economic Area: 1620 ) i . i i ) i i i ) Applications are handled on the web; see
) . . Quantitative Finance and Dept of Econometrics and Operations . R K o . o Pension System Design; Dynamic Capital Investment; Issues in Finance The program aims at producing specialists in valuation and risk management who can work both in | http://www.tilburguniversity.nl/prospectivestudents/masters/program . . . .
Tilburg University . X 2003 Full Time 20-30 MSc 12 Months courses in mathematical analysis, linear algebra, probability, and statistics. . euros. Non-EEA students: 10296 euros. (2009 ) . . L . http://www.tilburguniversity.nl/prospectivestudents/masters/p
Actuarial Sciences Research L L o R and Insurance (6 ECTS each). Choose three or two electives (6ECTS finance and in insurance markets on the basis of strong quantitative skills. mes/feb/qfas/ o )
Additional knowledge of economics, finance, and programming is desirable. rates) rogrammes/feb/applicationprocedure_iss/

each). Master's thesis (18 ECTS).

Financial Mgt., Acct, Corp. Finc. Policy, Options, investments,
Tulane University Master of Finance Business 2002 Full Time 80 FT BA/MS 14 months Quantitative Courses Valuation, Financial statements, Modeling, Corporat $37,000
eGovernance, Econometrics, Fixed Income, Ethics.

Students completing the MFIN program would be qualified for quantitative finance positions,

research. and investments. http://freeman.tulane.edu mfin@tulane.edu Theresa Mysing

In order to obtain the Master's degree it will be necessary to fulfill
two requirements: firstly, to complete the twelve modules of the
Programme successfully and, in addition, to successfully
complete the elective courses offered during the year or to write a
complete research paper (Master Thesis) on matters dealt with in
the program under the direction of one of the teachers.

The aim of the Master in Financial Analysis is to train high-level specialists both in the
Banking and Investment sectors and in the Financial Management and Administration Area
9,000 euros of corporate business. The Master is particularly addressed to young people at the www.uc3m.es/maf
beginning of their careers and to professionals and businessmen with some years of

experience who wish to improve their financial training.

Master in Financial Analysis Universidad Carlos Il de
Madrid C/ Madrid, 126. Office 15.1.14 28903 Getafe
(Madrid) - SPAIN Phone.: +34 91 624 98 33 Fax: +34 91
624 58 75 E-mail: maf@ceaes.uc3m.es

Universidad Carlos IlI Master in Financial Analysis. The University The students must have a Bachelor's Degree or a degree in Engineering or

f Madrid Master in Financial Analysis | Department of Business Administration 1995 Both 60 ECTS | ffers BA. MBA and PhD P One year Architecture, preferably with some professional experience either in the
ot Madri also ofters BA, an rogrammes Financial or Business sectors.

UNED. Universidad | Master in Stock Markets and

Nacional de Financial Derivatives Master Department of Applied Economics and Knowledge of Spanish Language. Financial Mathematics, We want that at the end of the course the student could be able to invest in Stock
Educacion a en mercados bursatiles Statistics Departamento de Economia 2001 Part time 60 ECTS credits MA 1year University Degree Mathematical Analysis and Statistics are necessary but the 1.500,00€ 200,00€ materials Markets, using Technical and Fundamental Analysis, Portfolio Management and Financial http://www.uned.es/master-mercados-bursatiles/ Alfonso Herrero de Egafia alherrero@cee.uned.es
. . . . . L Aplicada y Estadistica basics are taught in the Master. Derivatives.
Distancia. derivados financieros.
Universite du
uebec a Montreal- Maitrise en finance
» . L Finance Both MS www.mfa.ugam.ca
Ecole des sciences de appliquée
la gestion
) ) The Masters in Finance program at the University of Arizona looks to fill a void in the
Master of Science in Fixed Income Track: Investment Analysis Fixed Income High- marketplace by producing top caliber students of finance who are able to capitalize on
The University of Management with a . Current class of 26 full-time and 4 part-time FT - 1 calendar year (August to August) Intermediate financial accounting Senior-level corporate finance and Yield Debt & Corporate Distress Derivatives and Risk $30,500 out-of-state FT $21,500 Arizona sound financial training and an in-depth understanding of Fixed Income. This rigorous ) . Kay Ross Program Coordinator 520.621.1520
. L Finance Department 2001 Both MS . . . . L . . . http://finance.eller.arizona.edu/masters/ .
Arizona concentration in Finance students PT - normally 2 calendar years investments Management Credit Risk Models Dynamic Interest Rate resident FT program looks to sharpen quantitative as well as computer skills. Students completing this kross@eller.arizona.edu
(MMF) Modelling Plus: Two summer semester master's research project program are expected to be able to hit the ground running in any area of finance that
requires a solid financial background and quantitative skills.
Graduate Division Admissions Requirements Valid degree from an
accredited institution, comparable to the 4 year Bachelor's Degree from
Berkeley. Sufficient training to undertake graduate study in the chosen
field. A satisfactory scholastic average, usually a minimum of 3.0 in upper
division work. MFE Admissions Requirements Graduate Management . . . . . The Master's in Financial Engineering Program provides students with a one-year graduate
. S Fundamentals of Financial Economics Empirical Methods in ) . o
Admission Test (GMAT) or the Graduate Record Examinations (GRE) . ) A . ) degree from UC Berkeley's Haas School of Business. Instruction is led by world-renowned
. i o . o Finance (3 units) Introduction to Stochastic Calculus (2 units) - , L .
The University of - ) General Test. A strong quantitative background including linear algebra, . ) L ] L ) faculty from Haas, UCLA's Anderson School, UC Irvine's Paul Merage School of Business, e . .
) ) Masters in Financial i . L. . . . . . Financial Institutions Seminars Derivatives: Economic Concepts X \ . Christina Henri Phone: 510-642 44 17 Email:
California at ) ) The Haas School of Business 2001 Full Time 60 Students MA 1Year multivariate calculus, differential equations, numerical analysis and . . . . ) $49,500 and UC San Diego's Rady School of Management. Students in the MFE program learn to http://mfe.haas.berkeley.edu/
Engineering Program e . . ) (2 units) Derivatives: Quantitative Methods (2 units) - Do Fixed ) ) ) ) . ) . mfe@haas.berkeley.edu
Berkeley advanced statistics and probability. Prerequisite Course Chart Prior ) ) . o employ theoretical finance and computer modeling skills to make pricing, hedging, trading
. . I . Income Markets (2 units) Accounting and Taxation of Derivatives X L R . X
exposure in computer programming (C, C++) and familiarity with computers o . o . and portfolio management decisions. Courses and projects emphasize the practical
. " . (1 unit) Financial Institutions Seminars L . L .
as a computational and management tool. Excellent writing, speaking and applications of these skills. The program was ranked #1 by Global Derivatives in 2004.
presentation skills (in English). MFE Admissions Recommendations Post
University Work Experience Experience with statistical and econometric
applications (Examples: SAS, Gauss, RATS, S-Plus, and Garch) Experience
with mathematical tools. (Examples: MatLab, Mathematica, or MathCad.)
The Master of Financial Engineering (MFE) program provides students with a thorough
knowledge of modern financial economics and financial practice. The MFE program trains
students for positions as risk managers, investment bankers, asset managers, derivative
A candidate for admission to the MFE Program must hold at least a four- . . P . & ., , . & .
, . ) . Fundamentals of Corporate Finance and Accounting, traders and developers of specialized securities at the world’s leading commercial banks,
year bachelor’s degree from a college or university of fully recognized . . . . ) )
. . ) . Fundamentals of Investments, Introduction to Stochastic investment banks, insurance companies, and corporate and public treasury departments.
. i standing. The GMAT or GRE test is required. A candidate should have a s . . . . . . . .
University of Master of Financial strong quantitative backeround which includes linear aleebra. multivariate Calculus and Derivatives, Derivatives Markets, Empirical The one-year curriculum is a combination of theory, analytical skills and practical
California, Los . ) UCLA Anderson School of Management 2009 Full Time 60 students Master One Year Eq . . € . . . & ! . Methods in Finance, Fixed Income Markets, Computational $50,000 application, and classes are taught by the #1 ranked faculty in the US in the last two http://www.anderson.ucla.edu/x17276.xml mfe@anderson.ucla.edu (310)825-3103
Engineering calculus, differential equations, numerical analysis, and advanced statistics - o . . . . .
Angeles . ) . ) . I Methods in Finance, Quantitative Asset Management, Financial BusinessWeek surveys. The MFE Program will have the support and sponsorship of UCLA
and probability. Experience in computational programming and familiarity . . , )
. ) . . Risk Measurement and Management, Asset-Backed Security Anderson's Center for Finance & Investments (CFl). The CFl group represents a true
with computers as a computational and management tool is required, as . . . . e . . . .
. . ) e ] Markets, Credit Markets, Applied Finance Project unification of research and practice in the field of finance. The top ranked faculty, applied
well as excellent writing, speaking, and presentation ability in English. L . . . . .
learning internship program, collegial and cooperative learning environment, strong
industry relations, and outstanding administrative support make the UCLA program second
to none.
Four core courses in fundamentals of
2008/09 subject i i i
University of t/o final y flnancedt?eory,_ clapltall rr_1arkedt? acco.urtlng The program is intended to equip academically strong and highly motivated candidates to Admissions brocess expected to begin mid-November
i v Master of Finance Judge Business School o Full Time Only approx. 40 Mfin 10 months At least two years work experience in finance related field At least 2.1 from a university of high recognition andfinancia ana.y5|s.an |n.anIC|a accelerate their career in finance and to get excellent jobs in investment banks, hedge www.jbs.cam.ac.uk/programmes/master_finance/index.html P P &
Cambridge permission in products. Seven electives in specialist areas . e 2007
) ; funds, asset managers and other financial institutions.
Autumn 2007 of finance. Two group projects and one
individual project.
The program accepts students with undergraduate degrees in mathematics, physics,
engineering, or other quantitative disciplines and teaches them both finance at the MBA
Elementary Bond Pricing, Corporate Finance Models, Binomial itati ic discipli i i i
Undergraduate GPA at east 3.0 (average admitted GPA 3.75) GRE general Options aynd Derivativfs Stof:hastic Financial Calculus, Yield |eV'.3| and how tO.app|v q%lantlt.atlve and anaivic dISCIp|In§S . fmar'me e Inves.tlng. o Administrator, Sharon McDermott
University of Master of Science in Applied Mathematics 2003 Full Time Design Part Time 16 FT/1PT MS FT: 2 Years PT: As Scheduling allows test (median admitted score of 800 on quantitative section) 4 semesters of Cufve Models SecuritieslAnaI sis and Portfolio Mana :ement 2007-08 per semester 511,767 out-of-state provide the analytic team n an'mVEStment pan CommEI.’Cla| Pl Inveftment arm, hedee www.financialmath.uconn.edu sharon@math.uconn e::iu Director, James Bridgeman
Connecticut Financial Mathematics Allowed but Scheduling is Difficult ’ ' & undergrad calculus, 1 of linear algebra, 1 of mathematical Obtions and ISerivatives Man;l ement. Statistical Con*g| utin ’ students, $5,026 in-state students. fund, orinsurance company.W|th an entry level staffer V\{'th MBA_I?\IE' F.|na.nce knowledge ' ’ ' bri.d ema.n@math uco’nn edu &
probability/statistics TOEFL for non-English first language p : . g ) : . puting, who the team Fan be c?nfldent will upon on.short notice an(fl quick brleflAng be able to 8 . .
Practical Internship, Independent Exit Project produce and deliver a reliable model or analytic result, or a quick and concise summary of
where and why she needs specific additional information and/or guidance in order to
nraceed reliahlv
Introductory Course in Partial Differential Equations (waived if
you have sufficient background in methods of applied
mathematics. Introductory Course in Financial Analysis &
Completion of a graduate application for admission to a graduate program | Markets (waived if you have sufficient background in finance.
at the University of Dayton Bachelor's degree in a science or technical area | successful completion of 15 credit hours (5 courses) of required ) . . . . .
. . ) . ) ) . ) . The is a PSM (Professional Science Masters) program. Thus, the intent is to deliver a strong .
i . Master of Financial ) such as mathematics, physics, computer science, engineering, economics, mathematics course work at the graduate level; successful . . . ) . . . Paul Eloe, Ph.D. Graduate Program Director Master
University of Dayton . Mathematics 2004 Both FT-10,PT-3 MFM FT: Two years or less ) . . . . . . $668 per credit hour component in methods of computational finance methods with impact from the http://academic.udayton.edu/FinMath/ . ) )
Mathematics or finance, and at least a 3.0 GPA on a 4.0 scale Prerequisite mathematics completion of 3 credit hours (1 course) of required finance university's MBA program Financial Mathematics Paul.Eloe@notes.udayton.edu
coursework in calculus, differential equations, linear algebra, elementary course work at the graduate level; successful completion of 6 ¥ prog ’
probability, and statistics Programming skills credit hours (2 courses) from broad set of elective courses; three

credit hours devoted to a capstone project requirement in the
Mathematics Clinic (MTH 541); minimum 33 credit hour (11
courses) requirement

MSc in Finance
and Investment
(1973) MSc in

At Exeter the teaching approach is ver
Financial Analysis g app Y

MSc in Finance and and Fund pragmatic, with simulations of global Finance is a modern and fascinating discipline dealing with money, markets and valuation.
Investment MSc in Financial - financial markets being a component of It is relevant to all aspects of business, personal and professional planning, and is
. Management MSc in Finance and Investment: 70 students L i X R R . R
Analysis and Fund . - ) . most modules. A close association with the concerned with the relationship between investor expectations about the future and
) (2004) MSc in MSc in Financial Analysis and Fund ) . ) . ] . ]
. X Management MSc in ) . ) . ) . . . . . ) CFA Institute, the global membership current market values. As a finance student at University of Exeter, you will begin to )
University of Exeter | _. . Xfi Centre for Finance and Investment Financial Full Time Management: 30 MSc in Financial MSc, PhD 9 months and 12 months Good first degree in business related subject L ) . . e http://sobe.ex.ac.uk/postgraduate/finance.php James.Hewson@exeter.ac.uk
Financial Management MSc . . organisation that awards the Chartered understand what makes financial markets work, and how to survive within them. Some of
. . R Management Management: 15 MSc in Accounting and . K . R X . . K . .
in Accounting and Finance . . - . . Financial Analyst designation, means that | the questions you will learn to answer are: Is it better to raise money with shares (equity)
(1995) MSc in Finance: 20 MSc in Financial Mathematics: 20

Xfi, the Centre for Finance and Investment, |or debt (bonds)? Why do stock markets crash? What can savers and borrowers do to hedge
is positioned to align its standards with the against volatile financial markets?

MSc in Financial

. Accounting and
Mathematics

Finance (2005)
MSc in Financial
Mathematics
(2003)

University of 1990 under the A good quantitative background such as knowledge of
name Master of

. - . . . R . . econometrics, statistics and mathematics. Notions of micro and
Geneva, Lausanne | Master of Science in Finance Finance Department X Full Time 45 MS 2 years BA in Economics or Management or an engineering degree X X R .
and Neuchitel Banking and macroeconomics as well as of accounting. Foundations in

Finance. Finance welcome.

highest level of professional excellence.

After providing a quantitative core curriculum program provides either a specialization in
1200 Swiss Francs Wealth Management (Geneva), Financial Engineering (Lausanne) or Financial Accounting http://www.hec.unil.ch/mscf/Welcome http://www.hec.unil.ch/hec/masters/contacts
(Neuchatel). Swiss Banks require a high level of training, we provide it.

The University of Hawai's rigorous MFE program is designed to compete with the nation’s

top schools, employing world-class professors and practitioners to guarantee the highest

academic standards. Class sizes are kept small, with a maximum of 35 students, to enhance www.mfe.shidler.hawaii.edu villarr@hawaii.edu

student learning, and our state-of-the art facilities are equipped with modern computer
labs, libraries, Bloomberg access and high-tech classrooms.

Undergraduate degree, preferable in a quantitative fields as math, CS, Good quantitative GRE score Good undergraduate grades Work | $19,000 for US citizans $25,000 for non-US

University of Hawaii Financial Engineering Shidler College of Business 2009 mainly full time max 35 students Master in Science of Financial Engineering 1 year . . . . .
engineering, finance experience prefered citizens

The HKU Master of Finance (MFin) Program is an interdisciplinary program aiming to
provide motivated individuals with not only cutting-edge training in financial theory, but
also the necessary mathematical, statistical and computer training, allowing them to apply
the knowledge in a multitude of financial disciplines: pricing derivative instruments and

1) Posesses a good Bachelor's Degree from a recognized
) & & & securities, modelling and forecasting financial markets, hedging and financial risk

The University of university. 2) Have at least 2 Years of Post-Graduate work

Masters of Finance School of Economics and Finance 2001 Both Annual intake is 100+ including FT and PT Master FT: 1-2 Years PT: 3-4 Years N/A . . ) HK$120,000 for 2007-2008 academic year |management, credit risk management, insurance and reinsurance, quantitative trading and http://lwww.fbe.hku.hk/programs/mfin/ Tel: (852) 2859 1001 E-mail: hkumfin@fbe.hku.hk
Hong Kong experience. 3) Obtain a TOEFL score if you are not from an . . . . -
. . ] ] arbitrage training, asset allocation and investment management, and asset/liability
English teaching University . . e . .
management. Successful graduates will enjoy a competitive advantage in a wide range of
career opportunities in commercial and investment banks, brokerage and investment
firms, insurance companies, treasury departments of non-financial corporations, regulatory
agencies, and also consulting and accounting firms.
University of Illinois The Master of Science in Finance (MSF) is widely regarded as the pre-eminent
Master of Science in Finance Finance or business related background, or strong analytical ificati i i . i i inois i . . . X
at Urbana- Finance 1958 Full Time 118 Full Time MS Full Time, 12 Months BS or BA degree, relevant work experience, appropriate scores on GMAT & & 4 $40,713(2007-2008) postgraduate c_|uaII|f|cat|on for f|r?ance professionals The Unl_ver5|ty of lllinois is a leader http://www.business.uiuc.edu/msf/default.aspx MSFinance@cba.uiuc.edu
Champaign (MSF) background among the nation’s top-ranked finance departments in offering a graduate-level degree
focused exclusively on the theory and practice of finance.
This program is mainly addressed to anyone holding an undergraduate or
Prog . v . ) v ] & o & . Direction des programmes de deuxiéme et troisiéme
graduate degree in administration, economics (quantitative), science and , A , . ) A
) A ) e . . . . ) ) . cycles Faculté des sciences de I'administration Pavillon
engineering, mathematics, statistics and actuarial science. No need for Probability Models in Management Financial Theory Capital o ) 3
. . . . . . . - . Palasis-Prince, bureau 1450 Québec (Québec) G1V 0A6
Department of Finance and Insurance refresher courses in administration sciences. Candidates who do not Markets and Portfolio Management Derivatives Numerical L, L |
. " L . . - . . . . . e . See . . . . CANADA Téléphone : 418 656-7325 Télécopieur : 418 656-
Université Laval . . ) ) Faculty of Administrative Sciences Laval possess a sufficient undergraduate background in statistics and Methods for Partial Derivatives Equations Stochastic Simulations ) ) The program combines both courses at Master and Ph.D. level in mathematics, statistics ) s .
M.Sc. Financial Engineering . . 1999 Both 10FT5PT MSc, PhD 18 months for FT 36 months for PT o . A . L - ) . . ~ " |http://www.sf.ulaval.ca/droitsscolarites/cal . ) . ) http://www5.fsa.ulaval.ca/sgc/pid/274 2624 DDTC@fsa.ulaval.ca Conseillere en gestion des
Quebec, QB, Canada University Quebec, (Quebec) Canada, G1K probabilities, linear algebra, differential and integral calculus, and and Applications in Finance Financial Econometrics Seminar in . and numerical methods as well as in modern finance and econometrics. , i s
) . . ) ) ] . cul_des_droits.htm études Marielle Samson Téléphone : 418 656-5070
7P4 computer programming and numerical analysis must complete these Research Methodology Thesis or Thesis-Internship Empirical ) ) )
L . K . K - . . . Marielle.Samson@fsa.ulaval.ca Academic Advisor VanSon
prerequisites to be eligible for this program. Other than these Finance Continuous-Time Finance Financial Risk Management

Lai Téléphone : 418 656-2131, poste 3943

requirements, success in the program is based on the student's ability to ]
q prog ¥ VanSon.Lai@fas.ulaval.ca

read English-language texts and his mathematical and programming skills.




Name of University Name of Program Department that Hosts Program Year Started Full Time, Part Time, Both Size of Program (FT/PT) Degree Levels offered (BA, MA, MS, PhD) Length of FT and PT Programs Prerequisites Core Requirements Tuition Brief Statement of Program Philosophy Website Admissions Contact
The entry requirements are at least a good second class honours BSc
degree in physics, engineering or mathematics. In general, it is expected
that a student has a solid background in mathematics (calculus, linear
algebra, ordinary differential equations, basics of probability and statistics). Financial Mathematics is an application of mathematical methods to financial markets and risk management, using
Because applications are treated on an individual basis, alternative A d dol h BSc d i ohvsi advanced computer technology to predict the behaviour of the markets and suggest strategies for investment. The M.Sc. email: mscfm@mcs.le.ac.uk Postgraduate Administrator
University of MS Financial Mathematics ualifications, including relevant work experience, may be considered. A _ A good second class honours BSc degree in physics, in Financial Mathematics and Computation at Leicester is designed to provide a mature understanding of financial Department of Mathematics University of Leicester
. M . Department of Mathematics 2005 Both 20 FT MSc FT: 12 Months PT: Two Years q R ! . & . p o Y R engineering or mathematics; alternative qualifications, including About 10,500 GBP f;)r oljls/rzzastst:detnts about 6, 000 GBP mathematics and computational methods. The focus of the course is on computational techniques for finance, on http://www.math.le.ac.uk/CFMMSC/cfmmsc.html . P . X Y
Leicester (UK) and Computation candidate for admission whose first language is not English must have a relevant work experience, may be considered. or students mathematical modelling and on mathematical and economical theories of finance. The course is mainly a result of the University Road Leicester LE1 7RH UK Tel: +44(0)116 223
qualification in the English language before he/she can be admitted to the collaboration between the Mathematics and Economics Departments, both very strong in research and teaching, with a 1793 Fax: +44 (0)116 223 1093
programme. A student whose first degree studies were taken at a valuable input from the Computer Science Department and Management Centre.
university in an English-speaking country need not possess one of these
qualifications, provided an academic referee is able to confirm proficiency
in English.
Unl\{er§|ty of Financial Engineering College of Engineering 1997 Full Time 48 MS 3.5 Terms non-resident: 556,252 for the program resident: 530,105 http://interpro.engin.umich.edu/~fep fep@umich.edu
Mlchlgan for the program
This program provides basic training in quantitative finance, with a focus on asset pricing,
. L. R . asset allocation and risk analysis. We don't assume all markets to be complete, and we give
One full year of calculus is sufficient to enter our preparatory course We have four course sequences, all of which are required for the ) o . A .
. W w " ) . . . ) Currently $500 per credit, expected to good grounding in statistics. We develop the the mathematics both of the buy side and of
. . . . . sequence. “Business calculus' or ““short calculus" are insufficient. The degree. They include a programming/presentation sequence, |. . L . . . ]
University of Master of Financial . 54 students (not tracking FT vs PT, but approx , o ) " ) 3 ) increase quickly. Current minimum cost for | the sell side. We also emphasize insurance products, and commodities. We offer evening ) N "
R ) School of Mathematics 2007 Both ) Master's 1-5 Years application process is competitive and a single year of calculus does not, by |and three other course sequences, which range from theoretical . ) e . . L http://www.math.umn.edu/finmath/ Scot Adams" <mfmath@math.umn.edu>
Minnesota Mathematics half are working students) . o . ) . . the entire program is $15,000 (for 30 courses and the possibility of one-year completion. This program is significantly more
itself, guarantee admission. The preparatory course sequence provides to practical. Details are on our website . ) e ) . .
! credits). mathematical than an MBA. It is intended for those with a strong interest in the
background needed for the rest of our courses. http://www.math.umn.edu/finmath/courses i ) . o .
mathematics of finance, *not* for those who are interested in finance, and are willing to
learn math as necessary.
The program is intended for students who have completed a Mathematics or Statistics
To enter the Master of Financial Mathematics program, students must have| * MATH5335 Computational Methods for Finance * MATH5816 For international students: degree in a Science and/or Mathematics program, or a degree in a related area, and who
* completed a Mathematics or Statistics degree in a Science and/or Continuous Time Financial Modelling * MATH5835 Stochastic e TS eciu au/fut wish to further their knowledge of mathematical finance and statistics. The program offers DR DONNA MARY SALOPEK POSTGRADUATE
University of New Master of Financial . - Mathematics program, or a degree in a related area; * sufficient Processes * MATH5965 Discrete Time Financial Modelling * : ’ ) T intensive, high-level training in principles of financial modelling and its mathematical . . COURSEWORK COORDINATOR SCHOOL OF MATHEMATICS
School of Mathematics and Statistics 2007 both 15-20 FT 15-20 PT MASTER OF FINANCIAL MATHEMATICS 1.5 YEARS FOR FT 3 YEARS FOR PT ure/fees/feeshome.html For local students: http://www.maths.unsw.edu.au/statistics/study/mfin.html
South Wales Mathematics mathematical/statistical background, and an average above 65% in the MATH5975 Intro to Stochastic Analysis * MATH5985 Term htt/s~//r/n unsw.edu.au/student/fees/CSP foundations, statistical techniques, risk assessment, and computational techniques of p:// / / v/ AND STATISTICS UNSW SYDNEY, NSW 2052 EMAIL:
relevant level Ill courses; and * shown some evidence of the ability to Structure Modelling * MATH5001 Project (over two consecutive AL ' G h.tml financial mathematics. The program was introduced in 2007 in order to provide students pg.MathsStats@unsw.edu.au phone: 61 2 9385 7030
undertake independent study semesters) or Math 5925 Project (one semester) ’ with a route to high quality careers in the financial industry and to provide the financial
sector with a stream of highly trained specialists in Quantitative Finance.
Financial Engineering is a sector of the financial industry that has been growing very rapidly
Undergraduate Degree: Minimum 2:1 or the equivalent from an over the past th) decades. Brand new for 2008, this degree will provid-e participants with
overseas institution. Degree Discipline: Any, but applicants must the opportunity to develop the skills necessary to price and trade different types of
have a very good level of numeracy. Mathematical and derivatives and demonstrate their understanding of derivatives markets for equities,
. ' engineering degrees are preferred. GMAT (Graduate foreign exchange, interest rates and credit risk. Demand for well-qualified graduates in this
Full-time only in 2008. From 2009 icsi . area is high, it greatly exceeds supply and the quantitative skills that will be developed;
University of it will also be available on a 10 months full-time 18 months flexible Management Admissions Test): We recommend that all ; ; ivati ici Samantha Heslop, Admissions Officer. Tel: +44 (0)118 378
Readi Y MSc Financial Engineering ICMA Centre 2008 flexible and di earni 15 MSc learning 24 he di eamni applicants submit a GMAT score, particularly if they have been '"CIUd_'ng the knOWIE.dge of derivatives pricing tools and met}_wds an.d the_us_e of www.icmacentre.ac.uk/fe stglE . o i
eading exible an b|st.ance earning earning 24 months distance learning out of education for more than a few years. We may ask you to programming Ianguages- like C.++ and VBA, ?re .muc.h sought after.m the flnanual industry. mail: fe@icmacentre.ac.u
asis. submit a GMAT score before considering your application if we We have very strong I|nlfs.\{\/|th the quantitative finance profession r-'namly through-the
think it appropriate in your individual case. For information on researc.h and othe._-r a(.:tIVItIfES of Fécult\./ members, namely Prof. Salih NeftFl, wh? isa
the GMAT and the location of test centres worldwide, please leading expert in Financial Engineering, and Prof. Carol Alexander, Chair of Risk
visit www.mba.com. Management, and the ICMA Centre has built a reputation for being the quality-oriented
top ranked university in the UK for research in quantitative finance. On completion of the
NActnre A ctiidante chauld ha ahiln +a Aaen trat + in lbnawvailad £
The students are required to take at least 30 credit hours of
courses from the Departments of Mathematics, Economics, and
. . L . . Marshal School of Business. A standard allocation would be 12 The USC Mathematical Finance Master Program is an independent program inside the
A substantial undergraduate background in mathematics is required, which . . .
) . credits each from Math Department and Econ Department and 6 College of Letters, Arts & Sciences, sponsored by the Department of Mathematics and
. should include at least one semester of real analysis or advanced calculus, ) ) . ) , ) . ) . .
University of Professional Master of Department of Mathematics and one semester of linear aleebra and a calculus based course in Probabilit credits from the Business School. The courses include Stochastic Department of Economics. The program aims to produce graduates with rigorous Amy Yung, Department of Mathematics University of
Y . Science in Mathematical P ) 1999 Full Time 35-40 MS 18 Months (Full Time) & . . ¥ Calculus for Finance, Mathematical Finance, Finance Informatics [ $1,150 per credit (30 credits required). foundation in mathematical modeling and economics of financial markets. The students http://www.usc.edu/dept/LAS/CAMS/MF/ Southern California Los Angeles, CA 90089-2532 Tel (213)
Southern California . Department of Economics Theory. An undergraduate knowledge of microeconomics and/or . . ) . . . . . i
Finance o ] . ) and Simulation, Economics of Financial Markets, Economic and are required to complete 30 credit hours within 18 months, and are expected to possess 740-8168 Fax (213) 740-2424 amy@usc.edu
econometrics is helpful, although not required. Some experience in Matlab . o } . . ) . . - ) .
. Financial Time Series, Investment Analysis and Portfolio the basic knowledge in derivative pricing, portfolio management, risk management, and
and C/C++ programming is also useful. . I . . . s o .
Management, Management of Financial Risk, Mortgage Backed numerical skills, and are ready to start a career in the quantitative finance industry.
Securities and Markets, Fixed Income Securities, and various
course in Statistics and Numerical Mathods.
Applied mathematics in business is as demanding and interesting as it is in the sciences,
engineering or technology. You could find yourself managing risk in multibillion-dollar
Equivalent of a four-year University of Toronto bachelor's degree in a institution investment portfolios. You may end up using advanced mathematics to manage
University of Mathematical Finance guantitative, technical discipline from a recognized university, with a sophisticated hedge funds and portfolios of complex derivatives. After graduation, your job
Torontz Program n/a 1998 Full Time 30 Full Time Master of Mathematical Finance (MMF) 12 Months minimum of the equivalent of the University of Toronto mid-B standing in Advanced Mathematics and Statistics CDNS$36,000+ could be assessing risk in a bank's portfolio of commercial loans or developing original http://www.mmf.utoronto.ca/ math.finance@utoronto.ca (416) 946 - 5206
8 the final two years of their program. They should show evidence of strong software applications which automate financial management. You don't need to know
mathematical ability and good communication skills. anything about finance - we'll teach it to you. And much of the math will be familiar to you.
But much will stretch you. There have been Nobel Prizes already granted for advanced
work at the leading edge of financial mathematics.
Many countries' financial sectors have enjoyed unparalleled expansion over the past
decade and opportunities have emerged for careers in numerous areas of the financial
system. With the integration of financial markets in Europe and elsewhere new job
opportunities are appearing all the time. Within the manufacturing and service sectors of
) ) Warwick Business School, Mathematics . . . . PP . X PP R & . L . . & .
University of ) . . . . ) Warwick Business School, Mathematics Institute and Departments of economies, financial analysis is becoming increasingly technical and the range of . ) . Tel: +44 (0)24 7652 4246 Email:
. MSc Financial Mathematics | Institute and Departments of Statistics 1998 Full Time 40 MSc One Year L X L . . g . . . . R http://www2.warwick.ac.uk/fac/cross_fac/financial_maths/ R
Warwick and Economics Statistics and Economics alternative financial instruments available to firms is expanding rapidly. There is increasing postgrad@maths.warwick.ac.uk
demand for employees with an understanding of the new tools and the ability to apply
them. Graduates with an MSc in Financial Mathematics from Warwick are in high demand
in the City or in the capital markets of their own country as Equity Research quantitative
analysts, Fixed Income quantitative analysts, Derivatives Strategists and Financial Engineers
University of MSc in Investment and ; . . . Sound background in a numerate subject. Should hold a first degree from a www.wmin.ac.uk course link is:
. . . Finance and Business Law 1999 Both 50 MSc Ft is one year and PT is two years . o L o . - . . ) Dr H.Thapar
Westminster Quantitative Finance recognised institution (minimum 2.2)or its international equivalent. https://srs21live.wmin.ac.uk/ipp/DO2FPQFN.htm
The course work option consists of 1 elective and 8 required The Master's program in finance at Waterloo provides an ideal foundation for a career in
A four-year honours degree (or equivalent) in a quantitative discipline with courses: Financial Economics, Theory of Probability, quantitative finance or possibly for further study towards a PhD in this discipline. Reflecting
at least an 80% average: Strong analytical skills and ability to handle Eonometrics,Stochastic Interest Rate Models, Estimation and the program's interdisciplinary nature, faculty come from mathematics, statistics, Program Coordinator Ms. Mary Flatt
University of Master of ) ) - course work option 3 terms, 1 work rigorous mathematical analysis: Superior verbal and written Testing, Stochastic Calculus, Methods and Tools of Risk $ 3500 per term for domestic and computer science, engineering, finance and economics.Our admission standards are . ) )
. Mathematics 1995 Full Time 15-20 students Master of Quantitative Finance L . . ) ) . . - . . . http://www.mfinance.ca/ mflatt@uwaterloo.ca
Waterloo Quantitative Finance term communication skills:General knowledge of the finance area, and Management, Econometrics and Computer Intensive Methods. international students extremely high and the workload very demanding. Nevertheless, if you are highly Telephone 519-888-4567 ext. 35728
demonstrable interest in current developments The thesis option consists of four required courses and the motivated, have excellent analytic, mathematical and communication skills, and want to '
completion of a Research Thesis. learn more about the rapidly expanding field of quantitative finance, you should consider
anolving
This MSc programme is designed to develop a balance between academic competence and
. prog . & p ) . . P Graduate & Research Secretary, Department of
skills and that is directly relevant to practicioners in quantitative finance, hedge funds, ) . ) .
. . . . - . . . g . L . . . ) Mathematics, University of York, Email: maths-graduate-
X . MSc in Mathematical . Full time: 12 months Part time: 24 Sufficient background in mathematics required, background in finance Good honours undergraduate (BSc) degree in a discipline with a ) investment banks, stock brokerage, unit trusts, corprate finance departments and other . ) .
University of York . Department of Mathematics 2005 Both FT: 57 PT: 2 MSc . . . Weekly seminars for each module. ) o . . http://maths.york.ac.uk/www/MscfinMscmathfin admissions@york.ac.uk, Tel: +44-1904-433097 or Prof.
Finance months desirable substantial mathematics content. financial institutions worldwide. The programme offers a mixture of taught modules ) . ) ;
R . . . i X K Tomasz Zastawniak, Director of Mathematical Finance
combined with a substantial piece of research leading to an MSc dissertation. There is
. . . . . L e Programmes, tz506 @york.ac.uk
strong emphasis on computing skills and particularly on C++ with applications in finance.
Today, financial analysis skills are valued more than ever. Firms across all industries
demand knowledgeable, well-trained individuals with finely-tuned quantitative skills and
expertise. The Vanderbilt Master of Science in Finance is a challenging, nine-month
Strong academic performance ( > 3.0 GPA) in prior university studies with a Application requirements: Online Application Form P ) . , . ging ,
Vanderbilt significant level of quantitative training in mathematics and statistics. At a Undergraduate Transcript Graduate Transcript (if applicable) program designed specifically to meet the needs of today’s businesses. Taught by Owen's http://www.owen.vanderbilt.edu/vanderbilt/Programs/msfinanc
X . MS Finance Owen Graduate School of Management Fall 2005 Full Time Current class is 31 MS 9 Months (August-May) L . . : . Tuition (for 2007-08): $37,834.00 world-class finance faculty, the rigorous core curriculum is combined with MBA electives, ’ ’ ' ' msfinance@owen.vanderbilt.edu or 615-343-6109
University minimum, it is expected that students will have completed one year of GMAT or GRE score Essay Question Two Letters of ) ) ) . . e/
. - . . allowing you to customize your education to your goals. If you are an analytically inclined
calculus as well as courses in statistics. Recommendation Resume Interview . . . . L
individual with either an undergraduate degree in a math-intensive field or relevant work
experience, the Vanderbilt MS Finance can provide the credential and the skills to open the
right doors to a career in finance.
The curriculum is mainly designed
for full-time students, but we also
have several part-time students, B.Sc.: 6 semesters, M.Sc.: B.Sc. + 4 . . . . . . . ) The aim of the studies is to train highly qualified financial mathematicians, who can take on . . . .
. . . Bachelor and Master studies | Institute for Mathematical Methods in P ) ) B.Sc.: High school M.Sc.: mathematical B.Sc. from the Vienna University of | B.Sc.: High school M.Sc.: mathematical B.Sc. from the Vienna . . ey q http://www.fam.tuwien.ac.at/lehre/plaene.php Fachschaft Mathematik (Mathematics student union)
Vienna University of |~ . . . . e . too. Courses (mostly without semesters; These lengths are not fixed, o ) . . ) . . o . 377€ per Semester (standard fee for any leading positions at all levels of management, research and development and at . . .
Financial and actuarial Economics, Research Group "Financial 2002 B.Sc.: 147 total, M.Sc.: 49 total B.Sc., M.Sc. Technology, or a similar mathematical degree from other universities (will | University of Technology, or a similar mathematical degree from ) . . . L . . . ) http://www.fam.tuwien.ac.at/ http://www.math.tuwien.ac.at/ provides help for (future and current) students:
Technology o . e compulsory attendance) take each student can take exams . . ) o . . . Austrian University) universities. The B.Sc.+M.Sc. studies also fulfills the course requirements for the Actuarial L .
mathematics and Actuarial Mathematics . . be decided on a case-by-case basis) other universities (will be decided on a case-by-case basis) . . http://fsmat.at/tiki-index.php?page=Info http://fsmat.at/tiki-index.php?page=Kontakt
place mainly during the day, whenever (s)he wants Association of Austria.
exams can be taken at on least six
dates per year.
Certain financial transactions, governed by sophisticated mathematical relationships, have
Should have at least a basic understanding of statistical Advanced Mathematics of Finance is a become ever more important in everyday international finance. Options contracts are an
. . . . ) . ) techniques. Because of demand, entrance to the programme is | demanding professional degree, designed |outstanding example of these. Derivative securities pricing is only fully understood through
School of Computational and Applied Honours - 1 year FT MSc - 2 years FT | Undergraduate in Mathematics, Applied mathematics, Computer Science, . . ) . . . ] . . . . . .
Wits University Maths of Finance P PP 1997 Full Time 20-25 Students Honours, MSc, PhD Y y & . ,pp o P on the basis of prior academic achievement. Consequently, the for students who have a strong a practical knowledge of the behaviour of markets and a theoretical understanding of http://web.wits.ac.za/Academic/Science/CAM/Mfinance Mrs Z Gowar zahn.gowar@wits.ac.za
Maths PhD - 3 years FT Actuarial Science or Statistics . . . . . ) . .
most important entrance criterion is the result of the last degree| mathematical undergraduate degree and partial differential equations, stochastic calculus and other mathematical tools. The
completed by the applicant. are interested in financial markets Honours in Advanced Mathematics of Finance degree supplies the knowledge needed to
understand and implement such financial transactions.
6 Credits: MA 503 Analysis | or MA529 Stochastic Processes MA The Professional Master of Science in Financial Mathematics Program offers an efficient,
540 Probability and Mathematical Statistics | 12 Credits: 4 of the practice-oriented track to prepare students for quantitative careers in the financial
5 Financial Math Courses: MA 571 Financial Mathematics | MA industry including banks, insurance companies, investment and securities firms. The
. . , . . . . . 572 Financial Mathematics Il MA 573 Computational Methods of program gives students a solid background and sufficient breadth in the mathematical and
Professional Science A bachelor's degree in the sciences, mathematics, or engineering is . . ) . . . o . ) . . . ) .
Worcester , o . . . . . . . . ) . . Financial Mathematics MA 574 Portfolio Valuation and Risk . statistical foundations that are needed to understand the cutting edge techniques of today [http://www.wpi.edu/Academics/Depts/Math/Grad/financial.htm . . .
R . Master's Degree in Financial Dept. of Mathematical Sciences 2001 Both 8FT/5PT Professional Master in Science FT is a 2 year program required. Experience with undergraduate advanced calculus / real analysis . $1,089 per credit hour . . . ) Marcel Blais <myblais@wpi.edu>
Polytechnic Institute . . ) Management MA 575 Market and Credit Risk Management 3 and to keep up with the future developments of this rapidly evolving area over the span of |
Mathematics is also required. . . . . . . . . o e . .
Credits: 1 Math Elective 6 Credits: 6 credit block in their careers. It also equips students with expertise in quantitative financial modeling and
complementary areas outside of the Mathematical Sciences the computational methods and skills that are used to implement the models. The
Department: Financial Management, Information Technology, or mathematical knowledge is complemented by studies in financial management,
Computer Science. 3 Credits: Master's Project information technology and/or computer science.
This program is of interest to students with strong quantitative backgrounds in economics,
mathematics, statistics, computer science, science and engineering. The Financial For information about admission requirements and tuition
Engineering Program is a Collaborative Pr.ogram established i_n cooperatio_n with th.e for the MA in Math and Statistics please contact York
i ancial Ensinerin Faculty of Arts Departrrnent of_Ma.them.atlcs. 'I.'here-are. two different versions of this . Admissions: http://www.yorku.ca/admissio/graduate.asp
Divloma (Staid AIong) Eligibility Criteria - must be approved by the Program Director based on: program: The Graduate Dlplo.ma in Financial Englne.erlng 1S offe_red to Masters st.udents n admissions@yorku.ca For more information about
York Unviersity Fi’r)1ancial Engineerin undergraduate degree successful completion of most of the following the Faculty of Gradua.te Stlfd'es a.nd M.BA students n the.Schullch School of Bl{smess. For admission requirements and tuition for the MBA Program
Schulich School of General Concerz:;tration iost Financial Engineering 1998 Full Time/Part Time 35 students Full Time 35 students Part Time MA, PhD 3 Semesters undergraduate courses: Microeconomics Calculus 1 & 2 - single and several MBA students, the Financial Engineering Progrfam s avallabl.e asa conce.ntrat.lon orasa www.yorku.ca/fineng and/or the Stand Alone Graduate Diploma please contact
Business MBA Dibloma in Advanced variables Statistics and Probability Linear Algebra Foundations of Computer diploma. For othe_r Masters students at York. University, the Flr?anqal Englneerlng must be Schulich Admissions: admissions@schulich.yorku.ca MBA
p Science completed as a diploma. Students who fulfill the degree requirements of their Graduate Program http://www.schulich.yorku.ca/ssb-extra/mba.nsf
Management program as well f'as the r.equ.ireme.nts fo.r the .Financia.I Engineering Diploma are eligible for Stand Alone Diploma
a Graduate Diploma in Financial Engineering (G.Dip.F.E.). The stand alone Graduate http://www.schulich.yorku.ca/financialengineering/standa
Diploma in Financial Engineering will be open to students that have fulfilled certain lone
requirements but are not currently graduate students at York University. Students that are
int tod in tha ctand slana dinlama chanild canciild SEand Alann far fiirthar infarmation
) . L. The Department of Finance in the College
University of lllinois . . .
Master of Science in of Business, and the Department of e
at Urbana- . ) ) A ) - 2010 http://www.msfe.illinois.edu
X Financial Engineering (MSFE) Industrial and Enterprise Systems
Champaign
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