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Denumire: MATEMATICI FINANCIARE
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Titular curs: Plata cu ora
Forma (scurtă,lungă): lungă
Ciclul: Master
Anul: VI Semestrul I, Curs (28h), Seminar (14h)

Nr.credite: 9

Profil: Matematică
Specioalizarea/direcţie: Matematici aplicate

Tip de disciplină: obligatorie

Categoria formativă: de specialitate

Obiective: Studiul matematic al unor proces financiare 
Conţinut:

1. Probability Theory . 

      The Binmial Asset Pricing Model

2.   Conditional Expectation 

      A Binomial Model for Stock Price Dynamics

3. Arbitrage Pricing. Binomial Pricing. Genral one-step APT. Risk-Neutral Probability Measure.

      Portofolio Process . Self-financing Value of a Portofolio Proces 
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. Simple European Derivative 

      Securities. 

4. The Markov Property. Binomial Model Pricing and Hedging. Markov Processes. Application to exotic Options.

5. Stopping Times and American Options

6. Jensens Inequality

7. Pricing in terms of Market Probabilities. The Radon-Nikodym Theorem.

8. Brownian Motions

9. The Ito integral

10. Markov Processes and Kolmogorov equations.

.
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Discipline anterior cerute:
       - Calculul probabilităţilor, Calcul Stohastic. 

Forma de evaluare: Colocviu (C)

Evaluarea cunoştinţelor va lua în considerare activitatea de la curs şi seminar din timpul semestrului
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