
MMMEF- Track Finance
2009-2010 – 

Spring semester
From January 11, 2010 to April 10, 2010 

Exams from  April 6, 2010 to april 10, 2010
Vacations :  From April 17, 2010 to May 2, 2010

Lundi
9h- 11h Environmental Finance (Marius Frunza, SagaCarbone) Room 115

18janv – 25 janv – 1er fevr – 8 fev – 15 fev – 22 fev – 1er mars
8 mars – 15 mars – 

12h30 – 15h30 Equilibrium of Financial Markets (B. Cornet) (ETE) Room 19
from February 8, 2010

16h – 18h Méthodes numériques en optimisation Salle 19
stochastique (P. Carpentier)  
18janv – 25 janv – 1er fevr – 8 fev – 15 fev – 22 fev – 1er mars
8 mars – 15 mars – 

18h15-20h 15 Seminaire Pro-Recherche 6th Floor 
18Janv –1er Fev –22 Fev –8 Mars -.

Mardi
8h30-17h30 Processus de Levy ENSTA

Calibration, volatilité locale et stochastique ENSTA
Econometrics and Evaluation of financial assets. ENSTA

Mercredi
8h – 10h30 Information, Finance and Game theory (B. de Meyer)       Salle B2.2

20Janv – 27 Janv – 3 Fev – 10 Fev – 17 Fev – 24 Fev – 3 March
10 March – 17 March 

17h-19h Hedging and model’s risk (JF Jouanin)          Room 115
20Janv – 27 Janv – 3 Fev – 10 Fev – 17 Fev – 24 Fev – 3 March
10 March – 17 March  - 24 mars.

Jeudi
10h30-13h30 Malliavin calculus and Monte Carlo methods:  Salle 114

applications to  finance (C. Chorro)
21Janv – 28 Janv – 4 Fev – 11 Fev – 18 Fev – 25 Fev – 

Vendredi
8h30 – 11h 30 Stochastic Control in continuous Time(JP Cancelier) Room B2.2

22Janv – 29 Janv – 5 Fev – 12 Fev – 19 Fev – 26 Fev – 5 March
12 March – 19 march  

14h30-16h30 Inflation Derivatives  (N. Belgrade) Room  17
22Janv – 29 Janv – 5 Fev – 12 Fev – 19 Fev – 26 Fev – 5 March
12 March – 19 march - 26 March.

17h – 19h Yields curves  (E. Koelher) Room 115 
22Janv – 29 Janv – 5 Fev – 12 Fev – 19 Fev – 26 Fev – 5 March
12 March – 19 march - 26 March.
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