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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, Comparative static analysis, Optimization, constrained optimization,
and homogeneous functions,
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of applications, and to enable students to use these
skills confidently and independently,
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Fundamental Methods of Mathematical Economics, Chiang and Wainwright,
4th ed, McGraw Hill (2005), [# 3]

Mathematics for Economists, Carl Simon, [/% & B &]
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