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— Radon - Nikodym theorem
o Y3
— Brownian motion
— Wiener process

— Girsanov theorem
Risk adjustment
R'a¥ =
P B #& 3% (change of measure)
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® Discrete model

¢ Cox, Ross and Rubinstein model

¢ Jarrow and Rudd model

® Continuous model

¢ Black-Scholes model

® Monte Carlo Simulation
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B Asset Pricing

® Discrete model
¢ Cox, Ross and Rubinstein model

¢ Jarrow and Rudd model

® Continuous model

¢ Black-Scholes model

® Monte Carlo Simulation
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Asset Pricing Theory

m Extension

® Generalized Black-Scholes Formula

® [to’s Lemma

® Geometric Brownian Motion
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B Model specification

o HA T Rt 4L 5 Feip (fitted value) > 7 & 28
3R > F & A £ (residuals)
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B Time Series Data
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B Spurious Regression

® Dickey Fullter test » Phillips-Perron test

® <k PLAE S unitroot tests
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Neural Network

m Artificial Neural Network Mode
m Breakthroughs of ANN

m Regression v.s. NN

m Model Concept
® Layers
® \\eights

® Activation Functions

m Loss Functions & Optimization
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Neural Network

m Feed-Forward Neural Network

m Recurrent Neural Network

® Drawbacks of RNN

Convolutional Neural Network
e Convolution
® Pooling
® Flatten

e Fully Connection
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