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Program: 

 

Introduction to credit scoring. 

Classification. Curve ROC and CAP. 

Logistic model for  credit scoring. 

Discriminant analysis for  credit scoring  

Introduction to mathematical finance.  

Properties of market. 

Probability: convergence. 

Stochastic processes.  

Brownian motion.  

Discrete models for finance: model of  Cox Ross e Rubinstein. 

From CRR to Black Scholes model. 

Volatility. 

Black Scholes formula for pricing. 

Greeks 

Hedging 

Introduction to models with stochastic volatility. 

Simulation and  Monte Carlo methods for finance. 

Risk measures. 

 

During the course data sets are analyzed by using the package R  
 http://www.r-project.org/ 
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