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PROGRAM DESCRIPTION
A brief description of the graduate program.

The objective of this Master of Science program is to produce graduates with a rigorous
foundation in the economic theory and mathematical modeling of financial markets. The
program creates an integrated curriculum spanning four disciplines: economics,
mathematics, econometrics/statistics and computational/numerical analysis. The
program is designed for recent graduates in the fields of applied mathematics, physics
and engineering — or for graduates in economics, business and finance with strong
mathematical backgrounds — who wish to pursue quantitatively-oriented careers in
financial institutions, industry, or government.

COMMON BACHELOR DEGREE PROGRAM PATHWAYS

A list of common bachelor’s degrees that undergraduate students pursue in advance of pursuing a
progressive degree option with this graduate program. Some programs are restricted to certain majors
while others are open to all students.
Mathematics

Applied Mathematics
Economics/Mathematics
Business Finance

PREPARATORY UNDERGRADUATE COURSES
A list of courses at the undergraduate level that prepare students for the graduate program. Required
coursework is listed first, followed by recommended courses. If there are none, that is specified instead.

Dept. Prefix - Course Title Required or Units
Course # Recommended
MATH 226 Calculus 111 Required 4
MATH 290 Mathematical Reasoning and Problem Solving Required 4
MATH 407 Probability Theory Required 4
MATH 408 Mathematical Statistics Required 4
MATH 425a Fundamental Concepts of Analysis Required 4
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UNDERGRADUATE COURSES USED TO REDUCE GRADUATE LEVEL UNITS
A list of undergraduate level courses that may be used to reduce the number of graduate level units
required for the graduate program. If there are none, that is specified instead.
Dept. Prefix - Course # | Course Title Units
NONE

CORE GRADUATE PROGRAM REQUIREMENTS (# units required)

A list of all required graduate courses for the graduate program. None of these courses may be used
toward satisfying undergraduate degree requirements.

If special exceptions for any of these courses are made by the academic department, the course # is marked
with an asterisk (*) and the exception is explained in the “Department Notes” section at the end of this
course plan template.

Dept. Prefix - Course # | Course Title Units
MATH 530a Stochastic Calculus and Mathematical Finance 3
MATH 530b Stochastic Calculus and Mathematical Finance 3
MATH 512 Financial Informatics and Simulation 3
MATH 590 Directed Research 1
ECON 515 Time Series Analysis 4
ECON 577 Foundations of Financial Economics 4

FBE elective* Select from list of approved courses on program website 3
MATH elective* Select from list of approved courses on program website 3
ECON elective* Select from list of approved courses on program website 4

Elective* Select from list of approved courses on program website 3
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PRE-APPROVED ELECTIVE COURSEWORK

Elective coursework is approved at the discretion of the academic department. Note the following details
about the total number and units required of elective coursework.

4 TOTAL ELECTIVE COURSES REQUIRED FOR THE TRADITIONAL GRADUATE DEGREE

13_ 14 TOTAL ELECTIVE UNITS REQUIRED FOR THE TRADITIONAL GRADUATE DEGREE

TOTAL UNIT COUNTS AND REQUIRED GRADUATE UNITS

3 1 TOTAL UNITS REQUIRED FOR THE TRADITIONAL GRADUATE DEGREE
10 TOTAL GRADUATE UNITS THAT MAY BE WAIVED (IF ANY)
2 1 MINIMUM NUMBER OF GRADUATE UNITS THAT MUST BE AT THE 500 LEVEL OR ABOVE

NOTES FROM THE DEPARTMENT
This section highlights any unique considerations, exceptions, or requirements for the graduate program. If
a program has specific restrictions (courses, majors, etc.), they are detailed below.

Students must complete a minimum of 21 units of 500-level courses for graduate credit,
specifically the six 500-level courses listed on Page 2 in the "Core Graduate Program
Requirements” section that total 18 units plus a 3-unit elective. These 21 units cannot be
used to satisfy undergraduate degree requirements.

10 units of electives chosen from the approved list may be used to satisfy undergraduate
degree requirements (thus changed to undergraduate credit).

George Ingersoll 9/26/2025

Name of Authorizing Master’s Program Dean Date Approved

Associate Dean of Master's and Professional Education

Authorizing Dean’s Title
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