	


Learning Goals/Outcomes
The Master of Science in Computational Finance is a joint degree between School of Computer Science, Telecommunications and Information Systems (CTI) and the Kellstadt Graduate School of Business (KGSB). 

The objective of this program is to offer students the opportunity to acquire both the ability to understand existing financial models in a quantitative and mathematical way, and the ability to implement these models in the form of computer programs. This program differs from a regular MS in Finance because of a stronger mathematical component and the addition of an intensive computational component. The program aims to produce graduates with the required qualifications to become "quantitative financial analysts". The Computational Finance graduates will be able to apply these quantitative tools to solve complex problems in the areas of portfolio management, risk management, and financial engineering.

M.S. in Computational Finance – Assessment goals (CTI SIDE ONLY)

	
	Learning goal
	Learning Outcome

	1
	Model financial time series
	Students will be able to implement the univariate GARCH(1,1) to model a stock time series (assessed in CSC425)

	2
	Extract data from time series
	Students will be able to measure average return and average volatility from a financial historical time series (assessed in CSC521)

	3
	Price derivative products
	Students will be able to write code to price and American Call Option using the Black-Scholes model (assessed in CSC521)

	4
	Optimize portfolios
	Students will be able to invert the covariance matrix for a portfolio of stocks and determine the Markowiz portfolio, i.e. that portfolio comprised of the same assets as the original one which maximizes return/risk (assessed in CSC431)

	5
	Solve generic optimization problems
	Students will be able to write code for solving one dimensional minimization problems (assessed in CSC431)


Each of these goals may be assessed via a homework assignment or via a question in the final exam, as the instructor deems appropriate.

