Paskaity tvarkarastis

Diena Tema Type Akad. val. [ Data, laikas | Vieta Grupé
Introduction to financial FTfm-21,
engineering. Review 2022-05-23 FTfmu-21,

1 of forwards, futures, options. Lectures 4 18:10-21:30 VK FTfmuc-21,
Review of Python. IVfm-21
. . VK FTfm-21,
, Sﬁtjﬁg; %ggzt?grfrzgﬁg;fs of Practical 5 2022-05-25 FTfmu-21,
applications. exercises 18:10-20:40 FTfmuc-21,
IVfm-21
Forwards, futures, options. VK FTfm-21,
3 Review of Python. Object Classroom 5 2022-05-26 FTfmu-21,
oriented structures of Python consultation 18:10-19:45 FTfmuc-21,
code for fnancial applications. IVfm-21
Synthetic option contracts using VK FTim-21,
4 the underlying asset for Lectures 4 2022-05-30 FTfmu-21,
hedging. 18:10-21:30 FTfmuc-21,
IVim-21
. . . VK FTfm-21
Synthetic option contracts usin '
5 thye underly?ng asset for ’ Lectures 3 2022-05-31 F1fmu-21,
hedging. 18:10-20:40 FTfmuc-21,
IVfm-21
Synthetic option contracts using VK F1tm-21,
6 the underlying asset for Classroo_m 3 2022-06-02 FTfmu-21,
hedging consultation 18:10-20:40 FTfmuc-21,
' IVim-21
VK FTfm-21,
7 Building a synthetic option with Lectures 3 2022-06-06 FTfmu-21,
the underlying in Python. 18:10-20:40 FTfmuc-21,
IVfm-21
VK FTfm-21,
8 Synthetic options using a Practical 3 2022-06-07 FTfmu-21,
futures contract for hedging. exercises 18:10-20:40 FTfmuc-21,
IVfm-21
- . . VK FTfm-21,
o Sslf:g':%uat jégtggﬂfrggt:ﬁ” Practical . 2022-06-08 FTfmu-21,
Python exercises 18:10-21:30 FTfmuc-21,
' IVim-21
- . VK FTfm-21
Portfolio insurance with '
10 s;n:h?eti?: oStLijo?]sce t Lectures 3 2022-06-13 FTfmu-21,
using futures. 18:10-20:40 FTfmuc-21,
IVim-21
VK FTfm-21,
11 Building a portfolio insurance Practical 4 2022-06-14 FTfmu-21,
program in Python. exercises 18:10-21:30 FTfmuc-21,
IVim-21
VK FTfm-21,
12 Building a portfolio insurance Practical 3 2022-06-15 FTfmu-21,
program in Python. exercises 18:10-20:40 FTfmuc-21,
IVfm-21
VK FTfm-21,
13 Building a portfolio insurance Classroom 1 2022-06-16 FTfmu-21,
program in Python. consultation 18:10-18:55 FTfmuc-21,
IVfm-21

Reikalavimai dalyviams: bazinés matematikos (tiesinés algebros ir analizés) statistikos (tikimybés, variacija,
kovariacija, koreliacija, regresija) ir finansy bei ekonomikos zinios. Programavimo gebéjimai bty privalumas,
bet nebttini. Paskaitos vyks angly kalba.



