M F 1068 ERY 2P PIKT P H 4

B35 B8 O o o e
SAE 1A gk | M2
#F* | CHEN YU-LUNG
FINANCIAL QUANTITATIVE METHODS
M&£- B .
B SN IR TR PN
TLBXB2B s
doC ) BT op K
fed AT PR FIBRRPN P EREE SRR BEMITERERE T L Pl
FEm A e
g CoB ) o w4
NN RS FLEE P S
B. 4c i AP B & ik g Y .
C. B AMIFERBEI AN GEAFAL -
D. 84 g T 4 o
E. B2 E4LEFR2Z I o
FoRg AN hps BHA L A A s o

ESiA R

4‘5%%5%&?’&?7?%%%%?/\*&H%ﬁﬁ%’%ﬁﬁiiﬁalﬂ-fﬁi* MEm, HROAEE
EE @?Jiﬁ%i N L AT, WEFESA, KRB, RFRERE
B R B 8L,

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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