
MATH 510. Quantitative Risk Management. 1

MATH 510. 
QUANTITATIVE RISK 
MANAGEMENT.
Credits: 4

O
ered by: Mathematics and Statistics (Faculty of Science)

This course is not o
ered this catalogue year.

Description
Basics concepts in quantitative risk management: types of &nancial 

risk, loss distribution, risk measures, regulatory framework. Empirical 

properties of &nancial data, models for stochastic volatility. Extreme-

value theory models for maxima and threshold exceedances. 

Multivariate models, copulas, and dependence measures. Risk 

aggregation.

• Prerequisites: (MATH 323 or MATH 356 or equivalent) and (MATH 

324 or MATH 357 or equivalent)

Most students use Visual Schedule Builder (VSB) to organize their 

schedules. VSB helps you plan class schedules, travel time, and more.

Launch Visual Schedule Builder

https://vsb.mcgill.ca/vsb/criteria.jsp

