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ha Y | SENEHE Course Name |Advanced Financial Mathematics
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AR FEEHEE R e R The primary objective of the course is

AES o AL WEBEAKE to discuss ideas in managerial

AR B SRR 2L AR AR B AT mathematics. | hope that doing this

Bh o MR TEIFEE : ()RAELE will help you meet several othe

IEFETHFEEERIRE ST - Q)EBIE 4 H objectives, namely, (1) Improve your

FEEE (BTHBRERA T - (3)iEF 24| Objectives |ability to formulate viable study

SRR B S AR B SRR R BE T - topics.(2) Improve your understanding
of current areas of studing in
finance.(3) Improve your ability to
discuss and referee the work of
others.

AR GRER, B LB ET TS "Huang and Litzenberger (1988):

BE MpEM 2% Foundations for Financial

'Huang and Litzenberger (1988): Economics.

Foundations for Financial "Mikosch (1998)Elementary

Economics.(& X £FT) stochastic calculus with finance in

bt "Mikosch (1998)Elementary Teaching view,

stochastic calculus with finance in Materials "Nielsen(1999)Pricing and Hedging

view, (FFHABE) of Derivative Securities,

‘Nielsen(1999)Pricing and Hedging ‘Duffie (2001) Dynamic asset pricing

of Derivative Securities, (5 XEER) theory 3rd edition.

‘Duffie (2001) Dynamic asset pricing

theory 3rd edition. (& X4 FT)

YEZE40%, BiHR % 30%, TFRFHAE30% 1. Class participation and
presentation are very important
factors in the final grading.

BARTEE 5 Grading 2. Some comprehensive quizzes are
required in this course.
3. Home Work 40%, Final 30% and
Class participation 30%.
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ARE T EHNE RS E S SRR, The primary objective of the course is

BRI RES E SR AR to discuss ideas in managerial

EEACRR, DU N 2 B S Ay mathematics. | hope that doing this

H, AFEANSERE will help you meet several other

1. Preference Representation objectives, namely,

2. Efficient Frontier (1) Improve your ability to formulate

3. The Arbitrage Approach viable study topics.

4. Stochastic process (2) Improve your understanding of

5. lto’s Lemma current areas of studying in finance.

6. Stochastic Calculus (3) Improve your ability to discuss and

URAE 7. Martingales SNZD referee the work of others.

8. Black-Scholes-Merton Model Contents:

*1. Preference Representation
2. Efficient Frontier

3. The Arbitrage Approach

4. Stochastic process

5. lto’'s Lemma

6. Stochastic Calculus

7. Martingales

8. Black-Scholes-Merton Model
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