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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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%, BEFTEERA AT G54, | techniques used in financial analysis through the use
of applications, and to enable students to use these
skills confidently and independently,
3 i%éﬁ?iiﬂﬁ?rﬁi(ﬁﬁi;ﬁ?ﬂ #)fc /1 | Have knowledge to understand the economic
R R B R 0 T ik, literature and use mathematical techniques to
identify and analyze the relationships between
various economic variables,
KEPHRZPHEFL -Fonwd AL FEARE > 28782 80
B et | R~ 5 (FT) s PRI cpE 5
w P A3 Yo b 4 PR KE 2 o A
1| zZ | ADE 25 Rl P
2| 4 | DE 5 it P e
3| e | A 5 it iRl
® ke R 2
SR O A % (Subject/Topics) %
111/02/21 ~ o ) ey )
1 111/02/95 Optimization: A Special Equilibrium Analysis
5| 111/02/28~ Opti - d Ext Val
111/03/04 ptimum Values and Extreme Values
5| 111/03/07~ s d Derivative Test
10311 econ erivative Tes
o) VB N th Derivative Test for Relative Ext
111/03/18 erivative Test for Relative Extreme
s| VO e Nature of B tial Functi
111/03/25 e Nature of Exponential Functions
o| 111/03/28~ Optimal Timi
11/04701 | CPHmal 1iming
7| TV b treme Values of a Function of two Variabl
111/04/08 xtreme Values of a Function of two Variables
111/04/11~ . . ) .
8 104715 Objective Functions with More than Two Variables
111/04/18~
9 111/04/92 Second Order Condition in Concave and Convex




111/04/25~ N
10 L = ‘)g]
111/04/29 ¥A & & K
111/05/02~ ] . —
11 L11/05/06 Comparative—Static Aspects of Optimization
111/05/09~
12 .
111/05/13 Effects of a Constraint
111/05/16~
13 3 )
111/05/20 Finding the Stationary Values
111/05/23~ _ —
14 111/05/27 An Interpretation of the Lagrange Multiplier
111/05/30~
15 .
111/06/03 The Border Hessian
111/06/06~ . ) . .
0 Quasi—concavity and Quasi-convexity
111/06/10
111/06/13~
17 )
111/06/17 Homogeneous Functions
111/06/20~ N
18 L = ‘)g]
111/06/24 AR A KB
LY
AR EIE
wEXRH | T B

Fundamental Methods of Mathematical Economics, Chiang and Wainwright,
4th ed, McGraw Hill (2005), [# 3]

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