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2604621 | amannsiunaziaTasiionanisity 2(2-0-6) s
FINANCIAL MARKETS AND INSTRUMENTS q
1381 18.00-21.00U.
2104660 | HUUINABIELNLATANGINIUIIUIAINTIUNITRY 2(2-0-6) Tungiaun
STOCHASTIC MODELS FOR FINANCIAL
ENGINEERING 1381 18.00-21.00 wu.
2104662 | M3z TigadmMIUNUAAINTITUANTRY 3(3-0-9) TUDIANT 137
OPTIMIZATION FOR FINANCIAL ENGINEERING
1381 18.00-21.00 u.
2104664 | @AAFINTUIIUIAINTIUNITRY 3(3-0-9) Tuduns
STATISTICS FOR FINANCIAL ENGINEERING
1381 18.00-21.00 u.
2604639 | nQufN138Y FINANCE THEORIES 3(3-0-9) Tueiing
1381 13.00-16.00 u.
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financial  institutions, and  financial
intermediaries; types of financial markets;
roles of regulators; equity, fixed income

and derivative securities.
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Probability; random variables; probability
distributions; discrete-time Markov chain;
Poisson process; normal distribution;
continuous-time Markov chain; Martingale;

random walk; Brownian motion.
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Local and global optimality; linear program
ming; simplex algorithm; linear duality:
sensitivity; nonlinear programming; Newton's
method; Kuhn-Tucker conditions; saddle
point conditions; convergence of algorithms;

portfolio optimization.
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Asymptotic properties of estimators; sampling
statistics; hypothesis testing; linear regression;
weighted linear regression; endogeneity

problems and instrumental variable estimation;
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Graduate School

Chulalengkorn University
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maximum likelihood estimators; nonlinear
regression; Wald test; likelihood ratio test;
general method of moments; information

criteria.
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Financial theories related to investment
and consumption decisions under certainty
and uncertainty; risk perferences; application
of expected utility theory in investment
analysis; perfect asset markets; complete
asset markets; portfolio theories; asset
pricing theories; analysis of key corporate
finance issues; capital structure; dividend
policy; ownership structure; asymmetric

information.
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