AL+ F 1128 8% | FhFars 44

PRAL E A

SRS % &L ‘ )
o M

ADVANCE MATHEMATIC FINANCE

[ SN

- 175
ME- 1 LITA 3% ?@%ﬁ

TLBXD1A

A2 SDGs
P BB 1%

SOG4 BT

A0 ) g T PR

ﬁ‘zﬁ m?’]ﬁl‘«;pmz&?{‘h ﬁ:’f_mﬁﬂ T E b2 % B B % ALY sl s R = ;E P ?ﬁf’\ 1 o

AFATF I~ (P 4 2 P B E

¢ P AR A I A#H - (04 £ 1 10.00)

LA e 4 o (04 F 05, 00)

MEA 477 2 e 3% - (0 £ :30.00)

LRy g4 o (0 £ 1 30.00)

#F

™ m o 0o w p
Tl
o
63";
S
paast

2 Faw 4 o (4 15.00)

#HFRFLRECZ w4 o 0 120.00)

AR BEREAAZ R 2L ELE

1 234 o (L F 1 5.00)
CFERER o (0 F 1 25.00)

=N
&=
E

s s

®© Ny A W N
S
G

woHW
o
B>

4%
B

< ﬁh | 4
e

koo (v & 120.00)
= (g 15.00)
¥ o (v £ 1 30.00)
B oo (4 E :15.00)
£ (W& :5_00)
% o (4 15.00)

SAL

ARBENB LB BRES ZRMHBER, REEATOIIEA 2|

BT % B A BE

#F¥ | WANG, REN-HE




This is a course about advanced financial economics and financial modelling,
Let the students can apply the methods to research and analysis.

BATIE P A Y
et p R -

AR RE P RE A R
|4 & "4 (Cognitive) ; ~ THRE

-~ r(Cogmtwe) FE
& (Affective) : F& &
:‘,ﬂ:u (Psychomotor) : ¥ &

i, -n\
NN

F_&

ﬁig mi—ﬁ SPEA B~ 18 &;,ifr@: FT
AP AR RIS R~ A - i BEEE 2
3 mﬂi%ﬁﬁvnr%ﬁmﬁlm gy oo

P ERZHE
(Affective) ; ¥ T H it (Psychomotor) |

«)
TR 2

g o
B3 .

)= , . , N
B #F P& 2) #E P E(E=)
1|22 A 2 BHERYBMFE T 7 ERK| Let the students to learn advanced financial

A MEFTE,

quantitative methods and financial models, to

promote research potential,

KE PR P Pt AR A ERE S EEE o
B | ey E () ¥ e e .
%}i Ej *gll‘lx‘;rﬂt] *?‘DEE 3 Z‘%%% %\ ?Ig PP o g
1] Hae ABCDEF 12345678 RTINS S (o
j)\iﬁ%(gr:ﬁ‘%—
W)
® o E R Z
it pArALTE R % (Subject/Topics) %
112/09/11~
1 }
112/09/17 Elements of Matrix Algebra
112/09/18~
2 . )
112/00/94 | Lin€ar and Matrix Algebra
112/09/25~ o
3| L1001 | Statistical Concepts
o 2o~ o Mot
112/10/08 | Prownian hlotion
112/10/09~ .
5| 1191015 | Stochastic Calculus
112/10/16~ .
6| L1a/10/97 | Stochastic Calculus
112/10/23~| . —
7| L1210/ | Risk—Neutral Pricing
112/10/30~| . —
8| 11911005 | Risk—Neutral Pricing
112/11/06~
o o111z | Asset Returns, Interest Rates and Market Data
112/11/13~ o ' —
101 191119 | Estimation and Modeling of Volatilities




112/11/20~
112/11/26

11

Estimation and Modeling of Volatilities

112/11/271~
112/12/03

12

Interest Rate Market and Term Structure Models

112/12/04~
112/12/10

13

Interest Rate Market and Term Structure Models

112/12/11~
112/12/17

14

Analysis of Financial Time Series

112/12/18~
112/12/24

15

Analysis of Financial Time Series

112/12/25~
112/12/31

16

Analysis of Financial Time Series

113/01/01~
113/01/07

17

Analysis of Financial Time Series

113/01/08~
113/01/14

18

Final Exam.
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