
Ito integral and Feynman Kac are very essential concepts within this course. Be sure to
understand how these formulas work and how to apply them as they will surely tested.

Attend the tutorials and try to complete the exercises before attending the tutorial to make
sure you understand which steps you cannot do on your own.

The minitests will often compose of previous exercises or previous year minitests. Make sure
to understand these exercises thouroughly and know how to apply them with different
situations.
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https://www.youtube.com/watch?
v=WqYMCZ6nS4I Itô's formula
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https://www.youtube.com/watch?
v=hHI02wqiKn4 Black Scholes derivation
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https://www.youtube.com/watch?
v=_6WkoMJuPGc Intuition for Black Scholes
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https://www.youtube.com/watch?
v=MoBoKlY7qEs The Greeks
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http://www.econ-pol.unisi.it/fm10/
greeksBS.pdf Greek Derivation Econ Pol Uni
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