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Abstract 

 Two mathematics department alumni would like to share with students of science 
and numerical discipline the latest concern in the mathematical finance world: the raise of 
collateralization and its effect on pricing and risk management: 
 How it is a “game changer” in the world of traders, risk managers and support staffs 

from front to back offices? 
 Why it is more a mathematical concern than regulatory? 
 How a bank allegedly made USD 1 billion out of the mathematical change before 

most others were aware of? 
 Why knowledge in this area may give you an advantage in getting the next job in 

finance, and how should one prepare for it? 
 …and more 

This talk is prepared for a general audience, especially those who are majoring in 
mathematics, physics, business, or an engineering discipline, have a passion in 
mathematics or simply curious about what mathematics people are doing in finance. 
 
 

All are welcome 
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