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“It was a very good year (the best is
yet to come)” Paul Wilmott
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B #%-# % (Financial Mathe-
matics)
3 & 4% BF F] B 7% (Discrete-

Time Financial Theoty)

[ M4 B4 7% P2 24 (Stochastic Fi-

nancial Theory)
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Time Financial Mathematics)
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(Optimization Methods in-
cluding Mean-Variance
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EFEHRBEAGER
Martingale Property and
Markov Chain in Options
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#& 25| ¥ 35 (No-Arbitrage
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Method), ARCH/GARCH
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Neutral Pricing Theory),
Black-Scholes 4% A 2 #4 4%
3}, FHFHE(Monte
Catlo Method) .
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Exotic and American Op-
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@k 7 o= (Financial Products of
Foreign Exchange and Inter-
est Rate Markets), 1R
7 #2.(Partial  Differential
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merical Solutions)o
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%41 Bf (Financial (Quantita-
tive) Analyst; Financial Engi-
neer)
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