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Research objectives 

The research group in Quantitative Finance focus on 

studying and applying techniques from Stochastic 

Processes, Approximation Theory, Machine Learning, 

and Control Theory to better understand and address 

problems in the fields of Financial Derivatives Pricing, 

Portfolio Optimisation and Risk Management. 
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- Portfolio Optimisation  

- Financial risk modelling  

- Financial Machine Learning 

- Market Microstructure 

- Algorithmic Trading 

Catalytic Niche Areas Fourth Industrial revolution and Digitalisation 
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