Computational Finance Spring 2021
Video lectures on Youtube

Lech Grzelak

These lectures are based on the book Mathematical Modeling and Compu-
tation in Finance by Kees Oosterlee and Lech Grzelak. There is also a
companion website with solutions to selected exercises and a lot more.

The slides of the lectures and python code have been made available on the
Computational Finance page of Lech’s github page.

The video lectures, all on YouTube, are the following.

Lecture 1/14:
Lecture 2/14:
Lecture 3/14:
Lecture 4/14:
Lecture 5/14:
Lecture 6/14:
Lecture 7/14:
Lecture 8/14:
Lecture 9/14:
Lecture 10/14
Lecture 11/14
Lecture 12/14
Lecture 13/14

Lecture 14/14

Introduction and Overview of Asset Classes
Stock, Options and Stochastics

Option Pricing and Simulation in Python
Implied Volatility

Jump Processes

Affine Jump Diffusion Processes

Stochastic Volatility Models

Fourier Transformation for Option Pricing
Monte Carlo Simulation

: Monte Carlo Simulation of the Heston Model:
: Hedging and Monte Carlo Greeks

: Forward Start Options and Model of Bates
: Exotic Derivatives

: Summary of the Course


https://www.worldscientific.com/worldscibooks/10.1142/q0236
https://www.worldscientific.com/worldscibooks/10.1142/q0236
https://www.uu.nl/medewerkers/CWOosterlee
https://www.linkedin.com/in/lech-grzelak-7111b23/?originalSubdomain=nl
https://quantfinancebook.com
https://github.com/LechGrzelak/Computational-Finance-Course
https://github.com/LechGrzelak
https://www.youtube.com/watch?v=IRMn6JQvU8A
https://www.youtube.com/watch?v=_8GUNJZwAQ0
https://www.youtube.com/watch?v=MhmZaHWGWHc
https://www.youtube.com/watch?v=XKaBN-sgIA0
https://www.youtube.com/watch?v=gLIb2SOoSXc
https://www.youtube.com/watch?v=OJCBjGUyg2U
https://www.youtube.com/watch?v=HG3s2StHB3k
https://www.youtube.com/watch?v=qVqAeijw6aQ
https://www.youtube.com/watch?v=MJw1tg43uJE
https://www.youtube.com/watch?v=c4XTHxpGP1g
https://www.youtube.com/watch?v=pKFD6JWOJ5A
https://www.youtube.com/watch?v=6MqOajy7rFs
https://www.youtube.com/watch?v=CNq9asJ_UkA
https://www.youtube.com/watch?v=WkTewla837M

