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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. Familiar with matrices and be able to solve
systems of linear equations of mastics.
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2. Understanding of 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,C4
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3. Have knowledge to understand the economic
literature and use of mathematical techniques to
identify and analyze the relationships between
various economic variables,

®F P2 PRI

Posid AR FAKE D 2EFE N

iy ACD | R o fg 4 g
Il %4 | ADE 2 it a3
2| W4 | ADE 25 it e
3| AT | ADE 25 it v ¥
® ke R 2
Tle iz A % (Subject/Topics) .
109/03/02~ o . .__ .
1 Optimization: A Special Equilibrium Analysis
109/03/08
109/03/09~
) )
lo/03/15 | Optimum Values and Extreme Values
109/03/16~
3 . .
109/03/92 Second Derivative Test
109/03/23~ o .
4 N-th Derivative Test for Relative Extreme
109/03/29
109/03/30~
5 SEpg &5 2k 2 —
109/04/05 4/2 FHAH xR — X
109/04/06~
6 ) ..
108/04/12 Optimal Timing
109/04/13~ ) ] . - —
7 108/04/19 The Differential Version of Optimization Conditions
109/04/20~ . '
8 Extreme Values of a Function of Two Variables
109/04/26
109/04/27~ L
9 =¥ oE
109/05/03 A & KA
109/05/04~ o _ ] .
10 109/05/10 Objective functions with more than two variables
109/05/11~ - .
11 109/05/17 Second Order Condition in Concave and Convex
109/05/18~
12 :
108/05/24 Effects of a Constraint
109/05/25~
13 indi :
l00/05/31 | Finding the Stationary Values
109/06/01~
14 : .
L00/06/07 | CONcavity and convexity




109/06/08~ ) ] —
15 109/06/14 Comparative—static aspects of optimization
109/06/15~
B
1 100/06/21 6/18 JARF
109/06/22~ L N
7| Loo0s/0s | A SAABOR SRR A K B 4
#%:109/6/18-109/6/24)
A B AIBE— X
109/06/29~ ]
e e
') 09/07/05 AR BB SO
i s
ARER
KEXE | T
. 14 4 | Pundamental Methods of Mathematical Economics, Chiang and Wainwright,
KPP | 4th ed, (% %]
it
P 1,% Mathematics for Economists, Carl Simon, [% & ]

B AP a7 SRR e T L R D)

®LFE: 100 % @FFFE:100 % GHPFE 400 %

g -
fﬂj * 7| @MRIFE 400 %
T e () %
"k#H A FI® ks gy https://info. ais. thu. edu. tw/csp & ¥ it
% 4 | FToRBTRCREPEAFRAL, @ -

MAZHEARZDFTL - FRYIRRPE I FZHERLFE UL -

TLBXB2B0736 2A

%3 F /£ 37 2020/3/19 8:10:58




