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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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1 Optimization: A Special Variety of Equilibrium
103/02/23 .
Analysis
103/02/24~ ) .. .
2 103/03/02 Taylor Series , Nth—Derivative Test for Relative
Extremum of a Function of One Varivable
103/03/03~ . .
3 103/03/09 The Nature of Exponential Functions and the
Problem of Growth
103/03/10~
4 . . . .
103/03/16 Logarithms and Logarithmic Functions
103/03/17~ L. ) . . .
5 103/03/23 Derivatives of Exponential and Logarithmic Functions
103/03/24~ ) .. -
6 103/03/30 Optimal Timing and Further Applications of
Exponential and Logarithmic Derivatives
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103/04/07~ ) . . .. .
8 103/04/13 The Differential Version of Optimization Conditions
and the Extreme Values of a Function of Two
Variables
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9 Quadratic Forms and Objective Functions with More
103/04/20 .
than Two Variables
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11 Second—-Order Conditions in relation to concavity and
103/05/04 .
Convexity
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17| La06/15 | Homogeneous Functions and Least-Cost Combination
of Inputs
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