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ADVANCE MATHEMATIC FINANCE
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This is a course about advanced financial economics and financial modelling,
Let the students can apply the methods to research and analysis,
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1 |E2AZ B HEPMBIFEE 5% K| Let the students to learn advanced financial
A, HEFRE, quantitative methods and financial models, to
promote research potential,
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109/09/14~
1 .
109/09/20 Elements of Matrix Algebra
109/09/21~
2 : .
109/09/27 Linear and Matrix Algebra
109/09/28~
3 . .
L00/10/04 | Statistical Concepts
109/10/05~
4 : :
L09/10,11 | Brownian Motion
109/10/12~
5 .
L00/10/18 | Stochastic Calculus
109/10/19~
6 .
L00/10/95 | Stochastic Calculus
109/10/26~
7 T . .
log/1101 | Risk—Neutral Pricing
109/11/02~
8 c T . .
log/1108 | Risk—Neutral Pricing
109/11/09~
9 109/11/15 Asset Returns, Interest Rates and Market Data
109/11/16~ . ) . —
10 Estimation and Modeling of Volatilities
109/11/22
109/11/23~ . ) . —
11 Estimation and Modeling of Volatilities
109/11/29
109/11/30~
12 109/12/06 Interest Rate Market and Term Structure Models
109/12/07~
13 109/12/13 Interest Rate Market and Term Structure Models
109/12/14~
14 . . . . )
109/12/90 Analysis of Financial Time Series
109/12/21~
15 : . . ) .
109/12/97 Analysis of Financial Time Series
109/12/28~
16 : . . ) .
110/01/03 Analysis of Financial Time Series
110/01/04~
17 . . . ) .
110/01/10 Analysis of Financial Time Series
110/01/11~| _.
18 Final Exam,

110/01/17
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Analysis of Financial Time Series. Author :Ruey S. Tsay
Asset Pricing. John H. Cochrane., Princeton University Press.
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