
MATH-447 Risk, rare events and extremes

Cursus Sem. Type
Data Science MA2, MA4 Opt.

Data science minor E Opt.

Financial engineering MA2, MA4 Opt.

Ing.-math MA2, MA4 Opt.

Mathématicien MA2 Opt.

Statistics MA2, MA4 Opt.

Language of
teaching

English

Credits 5
Session Summer
Semester Spring
Exam Written
Workload 150h
Weeks 14
Hours 4 weekly

Lecture 2 weekly
Exercises 2 weekly

Number of
positions

Remark

pas donné en 2023-24

Summary

-

Content

Resources

Moodle Link

• https://go.epfl.ch/MATH-447
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