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AR m % (Subject/Topics )
v The Theory of Interest
ER

Discrete Probability

Normal Random Variables and Probability

The Arbitrage Theorem

Random Walks and Brownian Motion




Random Walks and Brownian Motion

Options

Solution of the Black-Scholes Equation

Derivatives of Black-Scholes Option Prices

Hedging

Optimizing Portfolios

American Options
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Buchanan, J. Robert. 2008. An Undergraduate Introduction to Financial
Mathematics (2nd Edition): World Scientific Publishing Company. (i%' £y The
Global Association of Risk Professional ‘Vf‘[{“ 1)
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Capi’'nski, Marek, and Tomasz Zastawniak. 2003. Mathematlcs for Finance-
An Introduction to Financial Engineering, Springer Undergraduate
Mathematics Series: Springer.

Joshi, Mark S. 2004. The Concepts and Practice of Mathematical Finance:
Cambridge University Press.
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