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This course seeks to survey the underlying mathematics that will be encountered in applications suchj
as option pricing, portfolio theory and risk analysis. It draws from the following areas off
mathematics : Linear algebra, matrix, static analysis, comparative static analysis, optimization,
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constrained optimization, and homogeneous functions.
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2. Understanding of the most important
mathematical techniques wused in
financial analysis through the use of]
applications, and to enable students to
use these skills confidently and

independently.
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3. Have knowledge to understand the
economic literature and wuse of
mathematical techniques to identify
and analyze the relationships between

various economic variables.

AH

PR R 2 KE Ry B 2

AP %

KE R (FEids -~
EHmFBEFY ~H B )

5 Hw
| A i 2 H g AR 7Y 5
2V REFEAFTHRLEE B PR AR F Y 5
3. B "L &2 ™ REAR TV 5
AFE R THRFL DR EE Y FREEE TV AT
SA S hR L AR E M AR R Y AT
F=X n % (Subject/Topics) EE
Maclaurin and Taylor Series
2 N-th Derivative Test for Relative Extremum f a Function of One
Variable
3 The Nature of Exponential Functions and the Problem of Growth
4 Logarithms and Logarithmic Functions
5 Derivatives of Exponential and Logarithmic Functions
6 Optimal Timing
7 Further Applications of Exponential and Logarithmic Derivatives
8 The Differential Version of Optimization Conditions and the
Extreme Values of a Function of Two Variables
9 Quadratic Forms and Objective Functions with More than Two

Variables

10 PP AR

11 Second-Order Conditions in relation to concavity and Convexity

12 Economic application

13 Effects f a constraint

14 Finding the Stationary Values




15 Second-order Conditions
16 Quasiconcavity and Quasiconvexity
17 Homogeneous Functions and Least-Cost Combination of Inputs
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