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Description:  

On Friday 17th Sept, together with my colleagues Jiashen Liu and Matteo Pietrobon, we will give a 

workshop in which we introduce your students to Optiver’s Kaggle competition for data scientists, 

called “Optiver Realized Volatility Prediction”. Via the link below you can find more information 

about this Kaggle competition and a video with an “Introduction to Financial Markets and 

Instruments”.  

https://www.kaggle.com/c/optiver-realized-volatility-prediction 

 

https://www.kaggle.com/c/optiver-realized-volatility-prediction

