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Required Core Courses  

MSMFT candidates must complete the following courses: 

• MF 610 Mathematical Finance Career Management  
• MF 702 Fundamentals of Finance or FE 918 Doctoral Seminar in Finance*  
• MF 703 Programming for Mathematical Finance  
• MF 793 Statistics for Mathematical Finance 

• MF 795 Stochastic Methods of Asset Pricing I  

* Students pursuing the Research & Analytics concentration will register for FE 918 in the Fall 2020 semester, 
instead of MF 702. Research & Analytics students are required to earn at least a B+ in FE 918 and achieve a 
GPA of a 3.3 for Fall 2020 in order to continue in the concentration. Students who do not satisfy these 
requirements will not be permitted to continue in the concentration. In this case, FE 918 will be equivalent to 
MF 702, for graduation purposes. 

Required Financial Technology Elective Course  

Candidates must complete a minimum of one course from the following Financial Technology elective courses:  

• MF740 Economics of Fintech  
• MF810 Advanced Programming for Finance: Data Structure and Algorithms  
• MF815 Advanced Machine Learning Applications for Finance  
• MF821 Algorithmic and High-Frequency Trading  

Optional Fourth Semester 

MSMFT students may elect to complete an additional semester of study in the Spring of 2022.  These students 
will receive the Graduate Certificate in Advanced Financial Technology in addition to the MSMFT degree. 

AM Asset Management 

FT Financial Technology 

QA Quantitative Analytics 

RM Risk Management 

RA Research and Analytics 



 
   

Fall 2020 AM FT QA RM RA 

MF702 Fundamentals of Finance R R R R   

MF703 Programming for Mathematical Finance R R R R R 

MF793 Statistics for Mathematical Finance R R R R R 

MF795 Stochastic Methods of Asset Pricing I R R R R R 

FE918** Doctoral Seminar in Finance         R 

              

Spring 2021 AM FT QA RM RA 

MF728 Fixed Income Securities R   R R R 

MF740 Economics of FinTech E R E E   

MF794 Stochastic Methods of Asset Pricing II E   E E E 

MF796 Computational Methods of Mathematical Finance E R R E E 

MF810 Advanced Programming for Finance: Data Structures and Algorithms E E E E   

MF815 Advanced Machine Learning Applications for Finance E E E E   

MF821 Algorithmic and High-Frequency Trading E E E     

MF825* Advanced Investments (Portfolio Theory I) R         

MF840 Data Analysis and Financial Econometrics R E   R   

FE 829** Futures, Options and Financial Risk Management       E   

FE920*** Advanced Capital Markets         R 

MF921*** Advanced Topics in Asset Pricing         R 

              

Fall 2021 AM FT QA RM RA 

MF730 Portfolio Theory (Portfolio Theory II) R E R E R 

MF731 Corporate Risk Management E E   R   

MF770 Advanced Derivatives E E R R R 

MF772 Credit Risk E E R R E 

MF850 Advanced Computational Methods   R R E E 

MF 922*** Advanced Mathematical Finance         R 

AC860 Accounting for Risk and Portfolio Management R     E   

              

Spring 2022) (Optional):  Graduate Certificate in Advanced FinTech AM FT QA RM RA 

MF740 Economics of FinTech E   E E E 

MF810 Advanced Programming for Finance: Data Structures and Algorithms E   E E E 

MF815 Advanced Machine Learning Applications for Finance E   E E E 

MF821 Algorithmic and High-Frequency Trading E   E E E 

MF840 Data Analysis and Financial Econometrics E   E E E 

CAS/ENG/GRS Elective Course (subject to approval) E   E E E 

 
KEY:   

R Required course 

E Elective course 

* MF840 is a co-requisite for MF825 

** With advanced MBA students 

*** With Math Finance and Econ PhD students 



 
   

 

 

 

 

 

 

 

 



 
   

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

http://questromworld.bu.edu/gradcenter
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To be in good academic standing, Mathematical Finance students must maintain a cumulative grade point 
average (CGPA) of 2.70 or greater and have no F grades, at the end of every semester. Grades for courses that 
are not part of the MSMFT curriculum and have not been approved by the Executive Director to satisfy 
MSMFT graduation requirements, will not be included in the CGPA calculation to determine academic 
standing.  

The MSMFT Program Development Committee (PDC) has final responsibility for decisions regarding academic 
performance. The committee determines whether students who are not in good academic standing will be 

http://www.bu.edu/studentlink


 
   

permitted to stay in the program, and if so, what specific steps must be taken to regain good standing. A PDC 
decision for permanent academic withdrawal is final and no appeals to the PDC beyond the Student Statement 
(described below) are allowed.  

After the first semester of study (12 credits attempted, excluding MF 610), MSMFT students with a CGPA less 
than 2.30 will be withdrawn from the program. Students with a CGPA between 2.3 and 2.69 and/or a grade of 
“F” in one or more courses will be referred to the PDC.  These students may be withdrawn from the program 
or receive a written warning with recommendations for improvement.  

After the first two semesters of study (24 credits attempted, excluding MF 610), students with a CGPA less 
than 2.30 will be automatically withdrawn from the program. Students with a CGPA between 2.3 and 2.69 
and/or a grade of “F” in one or more second semester courses will be referred to the PDC.  These students 
may be academically withdrawn from the program or receive a written notice with recommendations for 
improvement.  

Students will be informed of their academic standing via BU email prior to the start of the subsequent 
semester. All students who are not in good academic standing must meet with a Master’s & PhD Center 
academic advisor (in person or by telephone) within 48 hours of receipt of this communication. If a Student 
Statement is submitted, this is due within 72 hours of the performance notification.  

The Student Statement is voluntary, though it is strongly encouraged, as it offers the sole opportunity for 
student input into PDC decisions. The statement is due within 72 hours of the notice of performance by the 
Master’s & PhD Center. The statement should be prepared by the student without assistance. It is the 
student’s responsibility to be aware of this 72-hour time constraint between notice and action, and to plan 
accordingly.  

After all program requirements are completed, students must have a CGPA of 2.70 or higher to graduate. As a 
rule, students are not permitted to take additional credits beyond the semester in which all degree 
requirements have been completed to improve the CGPA, or restart enrollment.   Students may also not 
withdraw and re-enroll at a later date.  



 
   

http://questromworld.bu.edu/gradcenter/essentials/forms/pemba-waiver-by-petition-professional-credentials/
http://questromtools.bu.edu/


 
   



 
   

http://www.bu.edu/studentlink
http://questromworld.bu.edu/gradcenter/files/2016/03/Graduate-Elective-Request-2.pdf


 
   

http://www.bu.edu/shs/files/2011/05/LOA-Instructions.pdf
http://www.bu.edu/shs/files/2011/05/LOA-Instructions.pdf


 
   

http://www.bu.edu/comp/saweb


 
   

 



 
   

http://www.bu.edu/studentlink
http://www.bu.edu/studentlink
http://www.bu.edu/reg/grades/index.html
file:///C:/Users/santlitz/AppData/Local/Microsoft/Windows/Temporary%20Internet%20Files/Content.Outlook/6J99PIWD/www.bu.edu/studentlink
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