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The primary objective of the course is to discuss ideas in financial mathematics. In order to help students meet what
improve their abilities to formulate viable study topics, improve their understanding of current areas of study in
finance and improve their abilities to discuss and referee the work of others.
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%5013& : Preference Representation and Utility Theory
20238 : Stochastic Dominance

25033 : Capital Asset Pricing Model

#0454 : (1) Stationarity: Unit Roots and Winner Process.
50553 : (2) Stationarity: Unit Roots and Winner Process.
25063& : (1) Univariate Time Series Modeling: AR; MA; ARMA
F07:8 : (2) Univariate Time Series Modeling: AR; MA; ARMA
25083 : Midterm Examination

F09:E : (1) Multivariate Model: Simultaneous Equations VAR
1038 : (2) Multivariate Model: Simultaneous Equations VAR
%1138 : (1) Modeling long-run relationship in finance: Co
1233 : (2) Modeling long-run relationship in finance: Co
2133 : (3) Modeling long-run relationship in finance: Co
#1438 : (1) Modeling Volatility and Correlation: ARCH; GAR
5153 : (2) Modeling Volatility and Correlation: ARCH; GAR
#1638 : (3) Modeling Volatility and Correlation: ARCH; GAR
178 : (4) Modeling Volatility and Correlation: ARCH; GAR
25183 : Final Examination
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2..Huang and Litzenberger (1988): Foundations for Financial Economics. (ZF}&)
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HETHEE : http://imwww.cyut.edu.tw/~ifli/
E-Mail : jfi@cyut.edu.tw

Office Hour :
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