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PROGRAMA DE VERÃO 2023 - 709 

ESCOLA DE MATEMÁTICA APLICADA FGV EMAp 

DISCIPLINA: Applications of stochastic optimal transport in finance 

  PROFESSOR: Beatrice Acciaio 

CARGA HORÁRIA: 06h 

PRÉ-REQUISITO: 
  PERÍODO: 25/01/23 a 27/01/23 – (Quartas, quintas e sextas-feiras). 
   HORÁRIO: 10h às 12h 
 
 

 
PLANO DE ENSINO 

 
 

 
In this minicourse, I will introduce adapted versions of optimal transport distances and will review some 
of their applications in mathematical finance and stochastic analysis. In particular, I will discuss  tochastic 
optimization problems under model-uncertainty and with respect to different information sets, robust 
pricing and hedging, and applications in machine learning for market generation. 
 

  Não será aplicado avaliação durante o curso. 
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