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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,
matrix, static analysis, comparative static analysis, optimization, constrained
optimization, and homogeneous functions,
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Alpha C. Chiang and Kevin Wainwright, Fundamental Methods of
Mathematical Economics, 2005, McGraw—Hill International Editions, # # i o,
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