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TIME Dec. 11, 2020, 2:30~3:30pm
TITLE Quantum Finance
SPEAKER Prof. Yeu-Chung Lin
Visiting Professor, Dept. of Physics, NTU
PLACE Rm104, Chin-Pao Yang Lecture Hall,
CCMS & New Physics Building, NTU

Abstract:

A brief introduction to the applications of quantum computing is given. The
subfield quantum finance is then elaborated. Option is chosen as an example of
quantum finance applications. The definition of option and Black-Sholes-Merton model
are described. In the counter part of quantum computing, however, different modeling
of asset distribution is required, and hence Artificial Neural Networks and quantum
Generative Adversarial Networks are introduced. It is concluded that domain knowledge
plays an important role in the QC applications.
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