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S6001 Master of Financial Mathematics 

 

Year 1 
Sem 1 

One of: MTH3230 Time 
series and random 
processes in linear 
systems, MTH3241 
Random processes in 
the sciences 
engineering, MTH3251 
Financial mathematics, 
MTH3260 Statistics of 
stochastic processes 

One of: MTH3230 Time 
series and random 
processes in linear 
systems, MTH3241 
Random processes in 
the sciences 
engineering, MTH3251 
Financial mathematics, 
MTH3260 Statistics of 
stochastic processes 

Elective from Part A Elective from Part A 

Year 1 
Sem 2 

MTH5510 Quantitative 
risk management 

MTH5520 Interest rate 
modelling 

Elective from Part B Elective from Part B 

Year 2 
Sem 1 

MTH5210 Stochastic 
calculus and 
mathematical finance 

MTH5530 Computational 
methods in finance 

Elective from Part B Elective from Part B 

Year 2 
Sem 2 

One of the following options: 

 MTH5830 Industry placement (24 points) 

 MTH5840 Minor industry placement (12 points) and MTH5820 Minor industry research project (12 
points) 

 MTH5810 Industry research project (24 points) 

 
 

Part A. Orientation studies 

Part B. Specialist studies 

Part C. Applied professional practice 

http://www.monash.edu.au/pubs/2019handbooks/
http://www.monash.edu.au/pubs/2019handbooks/courses/S6001.html
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