
Math 456: Topics in Financial Mathematics

Prof. Wickerhauser

FINAL PROJECT OUTLINE

Prepare a one-page outline with your choices for the Final Project.

It should specify:

1. Your choice of publicly traded stock, its symbol, its exchange,

and its current nonzero annual dividend.

2. URLs to websites you will use to find spot prices and option

chains for your stock choice.

3. URLs to websites you will use to find riskless rates.

Plan to spend some hours while markets are closed, collecting data

from your chosen sites. Plan a time to modify and run programs to

perform needed calculations. Prepare a rough schedule for yourself

to complete these tasks.

1


