Univerza v Ljubljani

Financial mathematics — curriculum
(academic year 2019/20)

« Academic year 2018/19
Academic year 2020/21 »

Master's study programme

Year 1
Autumn Semester Spring Semester ECTS

Probability 2 3/2 6
Financial mathematics 2 3/2 6
Electives from groups M1-M5 and R1 6/4 12
Elective at Faculty of Economics 3/2 7
Electives from groups M1-M5 and R1 12/8 24
General elective 3/1 5

Year 2
Elective from groups M1-M5 and R1 9/6 18
Elective at Faculty of Economics 2/1 7
General elective 3/1 5
Workplace experience 1 1* 6
General elective or Workplace experience 2 1* 6
Master's thesis 0* 18

The student must pass at least five electives (30 ECTS) from group M5 and at least four electives
(24 ECTS) from groups M1-M5 and R1.

Electives by group
The following are all accredited courses. Not all of them are offered every year.

The list of courses for the academic year 2019/20 is listed below and might change slightly (click
on the course name to view the syllabus).

All »

Lectures/Tutorials ECTS


https://www.fmf.uni-lj.si/studij-matematike/2FiMa/2FiMaPred1819english.html
https://www.fmf.uni-lj.si/studij-matematike/2FiMa/2FiMaPred2021english.html
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_1L_Verjetnost_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_1L_Financna_matematika_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_2L_Delovna_praksa_1.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_2L_Delovna_praksa_2.pdf

M5

M1

M2

Statistics 2

Bayesian statistics
Econometrics
Stochastic processes 2
Stochastic processes 3
Actuarial mathematics

Modelling with stochastic processes

Topics in game theory

Topics in financial mathematics 1
Topics in financial mathematics 2
Optimization in finance

Time series

Riesz spaces in mathematical economics

3/2
3/2
3/2
3/2
3/2
3/2
3/2
3/2
3/2
3/2
3/2
3/2
3/2

Numerical methods for financial mathematics 3/2

Financial mathematics 3

Measure theory
Introduction to functional analysis

Functional analysis

Introduction to C* algebras
Operator theory

Introduction to harmonic analysis
Special functions

Partial differential equations
Complex analysis

Analytical mechanics
Continuum mechanics

Fluid mechanics

Mechanics of deformable bodies
Dynamical systems

Commutative algebra
Noncommutative algebra
Nonassociative algebra

Ordered algebraic structures
Theory of semigroups and groups
Number theory

Combinatorics

3/2
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ECT

3/26
3/26
3/26
3/26
3/26
3/26
3/26
3/26
3/26
3/26
3/26
3/26
3/26
3/26

326
326
326
326
326
3126
3126


http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Statistika_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Bayesova_statistika.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Ekonometrija.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Slucajni_procesi_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Slucajni_procesi_3.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Aktuarska_matematika.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Modeliranje_s_slucajnimi_procesi.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Izbrana_poglavja_iz_teorije_iger.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Izbrana_poglavja_iz_financne_matematike_1.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Izbrana_poglavja_iz_financne_matematike_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Optimizacija_v_financah.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Casovne_vrste.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Rieszovi_prostori_v_matematicni_ekonomiji.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Numericne_metode_v_financni_matematiki.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Financna_matematika_3.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Teorija_mere.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Uvod_v_funkcionalno_analizo.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Funkcionalna_analiza.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1718/2FiMa_12L_Uvod_v_C_zvezdica_algebre.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Teorija_operatorjev.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Uvod_v_harmonicno_analizo.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Specialne_funkcije.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Parcialne_diferencialne_enacbe.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Kompleksna_analiza.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Analiticna_mehanika.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Mehanika_kontinuuma.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Mehanika_fluidov.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Mehanika_deformabilnih_teles.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Dinamicni_sistemi.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Komutativna_algebra.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Nekomutativna_algebra.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Neasociativna_algebra.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Urejenostne_algebrske_strukture.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Teorija_grup_in_polgrup.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Teorija_stevil.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Kombinatorika.pdf

Graph theory 3/26

Cardinal arithmetic 3126
Topics in discrete mathematics 1 3126
Topics in discrete mathematics 2 3/26
Applied discrete mathematics 3/26
Logic 3/26
Analysis on manifolds 3126
Introduction to algebraic geometry 3126
Convexity 3126
Algebraic topology 1 3126
Algebraic topology 2 3/26
Differential geometry 3126
Lie groups 3/26
Riemann surfaces 3/26
Numerical integration and ordinary differential equations 3/2 6
Numerical solving of partial differential equations 3/26
Iterative numerical methods in linear algebra 3/26
Computer aided (geometric) design 3/26
Numerical approximation and interpolation 3/26
Numerical methods for linear control systems 3/26
Mathematics with computer 3/26
Computability theory 3126
Computational complexity 3126
R1 Topics in computational mathematics 3126
Topics in optimization 3126
Optimization 2 3/26
Data structures and algorithms 3 3/26
Workplace experience 2 1* 6
Mathematics in industry 2* 6
Electives at Faculty of Economics ECTS

Taxes and tax harmonisation in the EU

Econometrics 2

Econometrics of time series and panel data
EF Economics of the labour market

Economic integrations and the EU

Economic policies of the EU

Financial analysis 2
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http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Teorija_grafov.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Kardinalna_aritmetika.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Izbrana_poglavja_iz_diskretne_matematike_1.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Izbrana_poglavja_iz_diskretne_matematike_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Uporabna_diskretna_matematika.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Logika.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Analiza_na_mnogoterostih.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Uvod_v_algebraicno_geometrijo.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Konveksnost.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Algebraicna_topologija_1.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Algebraicna_topologija_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Diferencialna_geometrija.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Liejeve_grupe.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Riemannove_ploskve.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Numericna_integracija_in_navadne_diferencialne_enacbe.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Numericno_resevanje_parcialnih_diferencialnih_enacb.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Iterativne_numericne_metode_v_linearni_algebri.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Racunalnisko_podprto_(geometrijsko)_oblikovanje.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Numericna_aproksimacija_in_interpolacija.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Numericne_metode_za_linearne_sisteme_upravljanja.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Matematika_z_racunalnikom.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Teorija_izracunljivosti.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Racunska_zahtevnost.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Izbrana_poglavja_iz_racunalniske_matematike.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Izbrana_poglavja_iz_optimizacije.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Optimizacija_2.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Podatkovne_strukture_in_algoritmi_3.pdf
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_2L_Delovna_praksa_2.pdf
https://www.fmf.uni-lj.si/studij-matematike/2FiMa/2FiMaPred1920english.html#tukaj
http://www.fmf.uni-lj.si/studij-matematike/2FiMa/un1920/2FiMa_12L_Matematika_v_industriji.pdf
https://www.fmf.uni-lj.si/studij-matematike/2FiMa/2FiMaPred1920english.html#tukaj

Financial economics

Public finance 2

Quantitative behavioural finance
Macroeconomics 3

Management of financial institutions 2
International finance 2
Microeconomics 3

Asset pricing models

Monetary economy 2

Risk management

Business finance 2

Theory of financial agencies

Theory of information and contracts in finance and insurance 7

Insurance finance
Mergers and acquisitions
Life and retirement insurance

7
7
7



