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FINANCIAL QUANTITATIVE METHODS
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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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Familiar with matrices and be able to solve systems
of linear equations of mastics,
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Understand the most important mathematical
techniques used in financial analysis through the use
of applications, and to enable students to use these

skills confidently and independently,
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Have knowledge to understand the economic
literature and use of mathematical techniques to
identify and analyze the relationships between
various economic variables,
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