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COURSE SYLLABUS

ﬁﬁﬁ@/@%’. MAT7099 &Eh¥i2#E /8 Topic in Mathematical Finance
Course Code/Title
B " |
£; Elect

Compulsory/Elective £ ective
BRI 218
Course Credit/Hours

SEE =
ﬁﬁkj = HYE; Chinese & English
Teaching Language

. : B .
BRBUT W% Gu Jiawen
Instructor(s)
= 5 H AR
Open to undergraduates 73: No
or not

Ctmmm AR AFR, BEHKXDHNE. If the course is open to
FIBER undergraduates, please indicate the difference. )
Pre-requisites MR, MHLERE . SEAEREL. 2R #T; Modern Probability,
Stochastic processes, Real Analysis, Functional Analysis.

HE B

Course Objectives

Chn m AR, EFEBHX 4N . If the course is open to undergraduates, please indicate the
difference. )

NSRBI T TR, oG i An MISsh SEELAR 2>« IR BENLE JTRE . BENLIRE] . SR (8] 4
AT, RERGIENBIG . BIRUESRA & b 45 T A AR .

This is an entry level course of Mathematical Finance for graduates and senior
undergraduates, covering basic knowledge about Mathematical Finance, such as Brownian
motion, BSDE, stochastic control, financial market in continuous time, contingent claim
pricing, and portfolio optimization problems.

BT
Teaching Methods

ChnTh (A B TR, 1B E X 0 N If the course is open to undergraduates, please indicate the
difference. )

Teach with blackboards and chalks.

BEAE
Course Contents

Con A ABHAETF, BEHX S NE . If the course is open to undergraduates, please indicate the
difference. )

Section 1 4L Continuous—Time Martingales

Section 2 iz S5HEALAR 4> . Brownian Motion and Stochastic Calculus
Section 3 B m FEA L 7T . Backward Stochastic Differential Equations
Section 4 FEMLI=H]: Stochastic Control
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Section 5 LR [R] 4 E T3 ; Financial Market in Continuous Time

Section 6 REPZEIIEM B Contingent Claim Pricing
Section 7 BIIES2H 4 Portfolio Optimization Problems
WEEZ

Course Assessment

(@ %% Form of examination; (2).23%i#f& grading policy; () UITH [ ASBIE T, 5 VR B X 40 19 25

If the course is open to undergraduates, please indicate the difference. )
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EMBEHESERR
Textbook and Supplementary Readings

1. Karatzas, I. and Shreve, S. E. Brownian Motion and Stochastic Calculus, 2nd ed.
Springer—Verlag, New York

2. Yong. J. and Zhou, X. Y. Stochastic Controls: Hamiltonian Systems and HJB Equations.
Springer—Verlag, New York.

3. Pham, H. Continuous—time Stochastic Control and Optimization with Financial
Applications. Springer—Verlag, Berlin, Heidelberg.

4. M, xEA. et BRARSERAE, B




