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Summer Term INSTITUTE OF Prof. Dr. Robert Stelzer
2017 MATHEMATICAL FINANCE Dirk Brandes
Seminar

Stochastic Simulation

Appointments:

e Monday, 16:00 - 18:00, Hel8 - 220.
e First Talk: Monday, 24th of April 2017.

Requirements:

e The first meeting with the advisor is three weeks before the talk is given and manda-
tory. You bring an outline of what you are planning to include in your talk. Please
make an appointment via email.

e The slides must be sent to the advisor one week ahead of your talk.
e If one of the above deadlines was missed, the seminar would be regarded as failed.
e The talk lasts one hour (plus time for questions).

e A (at most) two pages, well-structured handout accompanying the talk has to be
prepared and copies for all participants have to be brought along.

e Additional literature has to be used to round off the topic if necessary.

e The topic has to be prepared well and the facts have to be presented clearly. Some
proofs have to be included.

e Attendance is mandatory.



