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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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1 106/02/19 Introduction
106/02/20~
2 106/02/96 Differentials, Total Differentials and Total Ch, 82-84
Derivatives, Rules for Differentials, Derivatives of
Implicit Functions
106/02/27~| __. . . .
3 106/03/05 Differentials, Total Differentials and Total Ch., 8.2-84
Derivatives, Rules for Differentials, Derivatives of
Implicit Functions
106/03/06~| . . ) .
4 106/03/12 Differentials, Total Differentials and Total Ch., 85-8.7
Derivatives, Rules for Differentials, Derivatives of
Implicit Functions
106/03/13~| . . . .
5 106/03/19 Differentials, Total Differentials and Total Ch, 8.5-8.7
Derivatives, Rules for Differentials, Derivatives of
Implicit Functions
106/03/20~| . . . .
6 106/03/96 Differentials, Total Differentials and Total Ch, 10.5
Derivatives, Rules for Differentials, Derivatives of
Implicit Functions
106/03/27~ e
71 106/04/02 Optimization Ch. 9.1-9.2
106/04/03~
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91 106/04/16 Optimization Ch. 9.3-94
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12| 060507 | Optimization Ch. 111-11.2
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Bl 060514 | Optimization Ch. 11.1-11.2
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14 106/05/91 Optimization with Constraints Ch. 121-12.3
106/05/22~ L ) ]
15 106/05/98 Optimization with Constraints Ch. 121-12.3
106/05/29~ o L . '
16 106/06/04 Topics in Optimization (Nonlinear Programming): Ch. 1831-134
Kuhn—-Tucker Conditions, Maximum-Value Functions
and the Envelope
106/06/05~ o o . .
17 106/06/11 Topics in Optimization (Nonlinear Programming): Ch. 135-136
Kuhn-Tucker Conditions, Maximum-Value Functions
and the Envelope
106/06/12~ -
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Fundamental Methods of Mathematical Economics, Chiang and Wainwright,
seitoh | 4th ed, [HE]

2N

\\\Xr
<l
pul"™
Sher

LT ¥ ., PR o
*gg* 10 F (R 5 s gein § 447 (0 5 2 R RETE D)
®LFE: 200 % @FEHFFE:200 % WBWPFFE:300 %
& o
TR emRFE 300 %
T | ek () %
P& F 4§32 %%, $u @ http://info. ais. tku. edu. tw/csp & d Kt
Y B F (% http://www. acad. tku. edu. tw/CS/main. php) ¥ 7+id % " #fr 1§
% El %‘L%%\’J@T?‘Ji@)‘°
MARPErIRENFTL FRYDERPE > p A ERER AFE LA -
TLBXB2B0736 2A 4 F /2 4F 2017/1/5  15:16:21




