國立中山大學應用數學系
(Dept. of Applied Math., National Sun Yat-sen University)
Mini Course
Speaker：汪崧 教授 (Prof. Song Wang)
The University of Western Australia
Title：Applied Investment Mathematics
Time：1. 2006/05/09（Tue.,星期二）13：10 ~ 16：00

2. 2006/05/16（Tue.,星期二）13：10 ~ 16：00

3. 2006/05/23（Tue.,星期二）13：10 ~ 16：00

4. 2006/05/30（Tue.,星期二）13：10 ~ 16：00

5. 2006/06/06（Tue.,星期二）13：10 ~ 16：00

Place：理學院4樓理4009-1室(教室設備：白板、固定單槍、固定電腦)
(Room 4009-1, Dept. of Applied Math, NSYSU)
Abstract
In this short course we will give an introduction to some basic mathematical theory for investment analysis. This includes 

basic theory of interest,
fixed income,
term Structure theory of interest rates,
mean-variance portfolio theory,
capital asset pricing model,
factor models and arbitrage pricing theory, and
basic theory of options. 

The course does not need advanced mathematics.
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演講查詢網址：http://www.math.nsysu.edu.tw/seminar/semi.html
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