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KRN ETEEREANRE » AiEEf A solid background in mathematics,
WM » #E3REG - & probability and statistics, and pricing
HERE  AREREE—FE—2 models is necessary for the
B HIRE—RERFEAORE - theoretical and practicing finance, for
LIS R 2R B e S I B ER T T precisely the reasons that make
FEEE | THERE- Objectives  |finance such an engaging endeavor.
To assist students in obtaining this
background, this course focuses on
mathematics, probability, statistics,
and pricing models that have become
indispensable to financial theory.
1. Campbell, J., Lo, A., and
MacKinlay, C., 1997, The
Econometrics of Financial Markets :
’ Teachin
£ 0% New jersey:Princeton University. Nf aat: rilalg
2. Hull, J., 2003, Options, Futures,
and Other Derivatives, New Jersey:
Prentice Hall
o Test plus quiz. Attentency is . Test plus quiz. Attentency is
s R compulsory. Sadig compulsory.
BETRE |
This course is designed for students This course is designed for students
who have a bachelor's degree in who have a bachelor's degree in
business or equivalent. This course business or equivalent. This course
endeavors to emphasize finance endeavors to emphasize finance
principles and to illustrate how these principles and to illustrate how these
principles can be mastered and principles can be mastered and
transformed into sound and practical transformed into sound and practical
solutions of actual finance problems. solutions of actual finance problems.
The course progress structure reflects The course progress structure
this approach: the material covered in reflects this approach: the material
HENANZA |the text book goes from the simplest Syllabus covered in the text book goes from

in concept to the more advanced.
Particular financial products and
investment problems are treated, for
the most part, in the order that they fall
along this line of conceptual
progression, their analyses serving to
illustrate concepts as well as to
describe particular features of the
financial environment.
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