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2301181 FINANCIAL MATHEMATICAL MODELS 3(3-0-6)
FIN MATH MODEL
Condition : —

Applications of mathematical concepts : sequences, series, calculus, matrices and probability in financial planning and

asset allocation.
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2301383 INTRODUCTION TO STOCHASTIC PROCESSES 3(3-0-6)
INTRO STOC PROCESS
Condition : PRER 2301381

Elements in probability theory; discrete-time models, random walks, Markov chains, basic stochastic processes in

continuous time, and applications in finance and security markets.

2301483 FEmandiamanslunguinnuaes 3(3-0-6)
Goulusedn - S NdesaeuHIY 2301381

@ a o [ a § J o § 3

fMuvuadianans dmsumstszsdiuanudesazmilszgnd Suuuanudosszerdunaz sz

U =S o U U \
AuuaNudarig muuumsilseiudene

2301483 MATHEMATICAL METHODS IN RISK THEORY 3(3-0-6)
MATH MTD RISK TH
Condition :  PRER 2301381

Mathematical models for risk assessment and their applications, short-term and long-term risk models, ruin models,

reinsurance models.
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