Math 456: Topics in Mathematics: Introduction to Financial Modeling; Spring 2007

Time and Place:  T - Th, 11:30 AM – 1:00 PM, Room CUPPLES II 114.

Instructor:     Professor Hrvoje Sikic

                        Cupples I, Room 103.

Office hours:  T 10:00 – 11:30 AM, Th 10:00 – 11:30 AM, and by appointment. 

Text: Introduction to the Economics and Mathematics of Financial Markets; J.Cvitanic and F.Zapatero, MIT Press, 2004.

Exams:  There will be a midterm exam in the class (45 points) and a final exam (60 points). The final exam is scheduled for May 7, 1:00 – 3:00 PM. 

Homeworks: There will be three set of homeworks (15 points each) assigned throughout the semester. 

Grades: Your grade for the course will be based on the number of points you will earn through homeworks and exams. The total number of points is 150, and the grades are 

based on the following table.

130-150
A’s

110-129 
B’s

90-109
C’s

75-89
D

0-74
F

