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OzZET

Kantitatif finans olarak da bilinen matematiksel finans, finansal marketlerdeki modelleme problemleri
Uzerine calismaktadir. Genel olarak, matematiksel finans, matematiksel ve sayisal modelleri, finansal
piyasa kuramina bir baglanti olusturmadan, gdézlemlenen piyasa fiyatlarini girdi olarak alarak
olusturmaktadir. Matematiksel finansin merkezinde tarev drinlerinin modellenmesi ve fiyatlandiriimasi
vardir. Bu konusmada opsiyon fiyatlandirmasi ve Nobel 6dulli Black-Scholes denklemini nimerik
¢6zumu gibi finans matematiginde ki temel konseptlerden bahsedilecektir.
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ABSTRACT

Mathematical Finance, also known as quantitative finance, is the study of the mathematical models of
financial markets. Generally, mathematical finance will derive and extend the mathematical or numerical
models without necessarily establishing a link to financial theory, taking observed market prices as input.
At the heart of mathematical finance is the analysis and pricing of derivatives using mathematical
models. This talk provides an introduction to the mathematical finance concepts such as option pricing
model and numerical solution of Black-Scholes equation using the mesless techniques.
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