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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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Tlowass A % (Subject/Topics) %
104/02/24~ .
1 104/03/01 Introduction
104/03/02~
2 104/03/08 Differentials, Total Differentials and Total Ch, 8.2-84
Derivatives, Rules for Differentials, Derivatives of
Implicit Functions
104/03/09~| . ) . .
31 L04/03/15 Differentials, Total Differentials and Total Ch, 8.5-8.7, 10.5
Derivatives, Rules for Differentials, Derivatives of
Implicit Functions
104/03/16~ L.
4 o1/03/90 | OPtimization Ch. 91-94
104/03/23~ ..
31 104/03/29 Optimization Ch. 9.5-9.6, 11.1-11.2
104/03/30~
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O\ Lonones | FFATBARE B 3R
104/04/06~ e . .
7 L04/04/12 Optimization with Constraints Ch, 121-12.3
104/04/13~ . .. . .
8 104/04/19 Topics in Optimization (Nonlinear Programming): Ch, 131, 134
Kuhn-Tucker Conditions, Maximum-Value Functions
and the Envelope Theorem,
104/04/20~ L L . .
9 104/04/96 Topics in Optimization (Nonlinear Programming): Ch. 135-136
Kuhn—-Tucker Conditions, Maximum-Value Functions
and the Envelope Theorem,
104/04/27~ .
10 B FXA

104/05/03




104/05/04~
11 Dynamics and Integration: Indefinite Integrals and Ch. 141-14.3
104/05/10 .2
Definite Integrals
104/05/11~ ) . ..
12 Dynamics and Integration: Indefinite Integrals and Ch, 144-146
104/05/17 L
Definite Integrals
104/05/18~| _. ) . ) . )
13 104/05/24 First—Order Differential Equations First—order Linear Ch, 151-15.2
Differential Equations with Constant Coefficient and
Constant Term, Dynamic Stability, First—order Linear
Differential Equations with Variable Coefficient and
Variable Term, Methods of Solution
104/05/25~
14 L04/05/31 First—Order Differential Equations First-order Linear Ch, 15.3-15.5
Differential Equations with Constant Coefficient and
Constant Term, Dynamic Stability, First—order Linear
Differential Equations with Variable Coefficient and
Variable Term, Methods of Solution
104/06/01~
15 104/06/07 First—Order Differential Equations First—order Linear Ch, 15.6-15.7
Differential Equations with Constant Coefficient and
Constant Term, Dynamic Stability, First—order Linear
Differential Equations with Variable Coefficient and
Variable Term, Methods of Solution
104/06/08~
16 104/06/14 Time permitting: : First—order Difference Equations Ch, 171-17.3
Solving First—order Difference Equations, Dynamic
Stability of Equilibrium, Qualitative and Graphical
Approach to Non-linear Difference Equations,
104/06/15~
17 L04/06/91 Time permitting: : First—order Difference Equations Ch., 174-176
Solving First—order Difference Equations, Dynamic
Stability of Equilibrium, Qualitative and Graphical
Approach to Non-linear Difference Equations,
104/06/22~ 1
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Fundamental Methods of Mathematical Economics, Chiang and Wainwright,
Seipaen | 4th ed, [ E]
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