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This course seeks to survey the underlying mathematics that will be
encountered in applications such as option pricing, portfolio theory and risk
analysis, It draws from the following areas of mathematics : Linear algebra,
matrix, static analysis, comparative static analysis, optimization, constrained
optimization, and homogeneous functions,
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L AR, be able to solve systems of
linear equations of mastics,
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%, BREFTRAERA AT B9 M, | important mathematical
techniques used in financial
analysis through the use of
applications, and to enable
students to use these skills
confidently and independently,

C4
303, HHREBEARMYM 2EHEFEY 3. Have knowledge to @ | A
N BB B RN T %, understand the economic

literature and use of
mathematical techniques to
identify and analyze the
relationships between various
economic variables,

B Pz K Rk g S

& E EE T Rk

1|1 #BERGELRILEA, M FLER MRE L E e
3 AR,

2|2, FRARBFIE 5 MR PAL R A9 BOR 7| R R MR e
%, T B 9% A R A B R Y 9 #,

3|3. ii%‘%iﬁﬁ*aﬂ'/\ﬁaﬁ’%if‘]'ﬁﬁ Ag TR AR EID- I NI GINE I 4

71 By 2B B B R0 T ik,




APRARL WP B 0 TARR AR AP i

EEAEE . 3B LT i
O FEn At mAamEd FORER Y b A AE S NFEL TR R LR
7 I o e ffgpbi/é“'f%lﬁﬁﬁt@o
<> i:,@:f@’#ﬁ*\)ﬁrw ﬁﬁ‘ii‘"ﬁ‘i@“?;%;fi;}iy‘Pﬁ‘bﬁ:g;\,é,\ﬂl:q\ 7}3
ﬁ = @'& ?(?L o
O FRARBAREH R Rem PEA € S FLE S SRR s R R E R R B R
T 2R EAR DY R RS 7
O BV EEER EEFES A h A R HRER LB 6 i
- ¢i£@#W@miﬁaﬁf%%o
O pATREARRY EVRNEY EAREE-Y R IR - 2 B
SR it AR P FY ey R
o ;j‘l-r ) Ij ;:ﬁ*/i_}?‘: %{
O MBS FE AR R F A '"E‘f%'“ CEARHEMALE c FHA LB R
i %‘J-‘i’éﬁ‘_“%‘«,éi' ’ fg f’? Q\U Fx ]JF o
%5 B B BRE ALY FEPHRATT LB ERA N FRB A PRI E G
<> L EFESBURERD F P P
7 ~°F AN SN |- T Ll e
e R 4
R % (Subject/Topics) #ar
100/09/05~
100/09/11 Economic Models
100/09/12~ . )
2 100/09/18 Matrix Operations, Transposes and Inverses
100/09/19~ ) ] N _
3 100/08/25 Test of Non-singularity, Finding the Inverse Matrix
100/09/26~ o _
4 100/10/02 Application to Market and National-Income Models
100/10/03~ . _ _
51 Loos10/09 | COmparative—Static Analysis
100/10/10~ ) o _ _ n
6 100/10/18 Rules of Differentiation, Partial Differentiation
100/10/17~ o _ _ .
| 100/10/23 Applications to Comparative—Static Analysis
100/10/24~ L _ - _
8 100/10/30 Optimization: A Special Equilibrium Analysis
100/10/31~ ir s
? 100/11/06 A &
100/11/07~ .
10 100/11/13 Optimum Values and Extreme Values
100/11/14~ ) ] _ o —
100711790 The Differential Version of Optimization Conditions
100/11/21~ _ _
12 100/11/97 Extreme Values of a Function of Two Variables




100/11/28~ L. ] ] )
131 1 00/19/04 Objective functions with more than two variables
100/12/05~
14 : :
Loo/19/11 | Concavity and convexity
100/12/12~ i ] -
15 Comparative—static aspects of optimization
100/12/18
16| 100712719~ E . leat
100/12/95 conomic applications
100/12/26~ ] . .
17 Problem of a multi-product firm and price
101/01/01 TR
discrimination
101/01/02~ s
18 =X JE
101/01/08 HAH AR
LR
AREA
FOERE | BH
Fundamental Methods of Mathematical Economics, Chiang and Wainwright,
sy B
sebpaea | Ath ed, [#]

o
e
e
b

Mathematics for Economists, Carl Simon, [/% & ]

i it ¥

B AP i R e TR L R R)

%S
O FHEE AL 1200 % @MTHARL 400 % MRF AL 400 %
fﬁfﬁ &k E B %
PO e () %
"HcFE A F IR ks en http://info. ais. tku. edu. tw/csp & d Fit
P #F (%a http://www. acad. tku. edu. tw/index. asp/) %+ F TR E3 %
J

LEW

TBBXB2B0736 1C

MAZPEIAEENETE cFRYDERPT > S EBRER A FE UL o
4 / ¥ 4 F  2011/10/15  15:05:38




