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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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B A2 A, be able to solve systems of
linear equations of mastics,
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Jr ik, FEIBE IR A B A 72 B 69 4 47| important mathematical
techniques used in financial
analysis through the use of
applications, and to enable
students to use these skills
confidently and independently,
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BE R MR B B 1% 89 77 &, | understand the economic

literature and use of
mathematical techniques to
identify and analyze the
relationships between various
economic variables,
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101/09/10~
101/09/16

Economic Models

101/09/17~
101/09/23

Matrix Operations, Transposes and Inverses

101/09/24~
101/09/30

Test of Non-singularity, Finding the Inverse Matrix

101/10/701~
101/10707

Application to Market and National-Income Models

101/10/708~
101/10/14

Comparative—Static Analysis

101/10/15~
101/10/21

Rules of Differentiation, Partial Differentiation

101/10/22~
101/10/28

Applications to Comparative—Static Analysis

101/10/29~
101/11/04

Optimization: A Special Equilibrium Analysis

101/11/705~
101/11/11
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101/11/12~
101/11/18
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101/11/19~
101/11/25

The Differential Version of Optimization Conditions

12

101/11/26~
101/12/02

Extreme Values of a Function of Two Variables
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131 o1/19/00 Objective functions with more than two variables
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101/12/17~ . ] -
15 Comparative—static aspects of optimization
101/12/23
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101/12/30 conomic applications
101/12/31~ ] . .
17 Problem of a multi-product firm and price
102/01/06 Lo
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Mathematics for Economists, Carl Simon, [/% & ]
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