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This class includes four parts: Optimization Problems, Dynamic Analysis,
Numerical Analysis and Linear Programming, In the first part, we will
discuss nonlinear programming and Kuhn-Tucker conditions, In the second
part, we will learn how to solve differential equations, In the third part we
will introduce how to apply linear interpolation, linear extrapolation, bisection
method, etc in financial analysis. Finally, we discuss the duality property and
show how to solve financial problem via linear programming,
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1 Fundamental Methods of Mathematical Economics, Alpha C. Chiang & Kevin
Kotk Wainwright; 2 Elements of Dynamic Optimization, Alpha C. Chiang
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