



Syllabus

Course: Math5392, Math. Finance, Section 101


Semester: Summer 11 week,  Year: 2009

Days/Time: TTR 1-3 p.m.

Building, Room: 327 PKH

Instructor:  Dr. J. Su
Office: 464 PKH
Office Hours: 3:00-4:00 PM TTH
Phone: 272-5684
Mailbox: 19408
Email: su@uta.edu
Instructor WWW site: www.uta.edu/math

Course Prerequisites: Calculus and Differential Equations. Some knowledge of probability and numerical methods will also be helpful.
Required Textbook(s):  1) The Mathematics of Financial Derivatives, a student introduction, by Paul Wilmott, Sam Howison and Jeff Dewynne, Cambridge University Press. 2) An introduction to Mathematics of Financial Derivatives, 2nd Edition, by Salih Neftci, Academic Press.


Course Description: This is an introductory graduate course in financial mathematics. We introduce basic mathematical models and methods for finance. The course will cover the mathematical aspect of the finance, the related knowledge of partial differential equations, arbitrage pricing theory, valuation of financial derivative securities and the Black-Scholes Formula. 

Course Learning Goals/Objectives: knowledge of mathematical finance.
Attendance and Drop Policy: Student must attend all lectures and labs.

Specific Course Requirements with Descriptions 

Examinations: Homework or Project (100%).

Americans With Disabilities Act

The University of Texas at Arlington is on record as being committed to both the spirit and letter of federal equal opportunity legislation; reference Public Law 93112 -- The Rehabilitation Act of 1973 as amended. With the passage of new federal legislation entitled Americans With Disabilities Act - (ADA), pursuant to section 504 of The Rehabilitation Act, there is renewed focus on providing this population with the same opportunities enjoyed by all citizens. 


As a faculty member, I am required by law to provide "reasonable accommodation" to students with disabilities, so as not to discriminate on the basis of that disability. Student responsibility primarily rests with informing faculty at the beginning of the semester and in providing authorized documentation through designated administrative channels. 

Academic Dishonesty 

It is the philosophy of The University of Texas at Arlington that academic dishonesty is a completely unacceptable mode of conduct and will not be tolerated in any form. All persons involved in academic dishonesty will be disciplined in accordance with University regulations and procedures. Discipline may include suspension or expulsion from the University. 

"Scholastic dishonesty includes but is not limited to cheating, plagiarism, collusion, the submission for credit of any work or materials that are attributable in whole or in part to another person, taking an examination for another person, any act designed to give unfair advantage to a student or the attempt to commit such acts." (Regents' Rules and Regulations, Part One, Chapter VI, Section 3, Subsection 3.2, Subdivision 3.22) 

