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This course focuses on the knowledge in the field of investment and emphasizes the theory
behind investment instruments, portfolio management, market efficiency and market anomalies.
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During the class, we will discuss various asset classes and financial instruments include: bonds,
stocks, mutual funds and options. Contents related to modern financial theory will be introduced
include: risk and return, efficient diversification, CAPM&APT, efficient market hypothesis , market
anomalies and behavioral finance.
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Students who take this course are expected to: 1.read chapters assigned in the class; 2.present
chapters guidelines alone with related news topics or academic issues 3.discuss in class and do
homework after class; and 4.find a research topic before midterm and complete a research paper in
the end of the semester.
Weekly Course Design: ( 1 ): Overview and Introduction. ( 2 ): Bond Market, Price and Yield ( 3 ):
Stock Market ( 4 ): Equity Valuation ( 5 ): Mutual Funds and Other Investment Companies ( 6 ):
Midterm Exam Week (work on term paper) (7): Asset Classes and Financial Instruments (8):
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ZABEAAEHKET  Securities Markets (9): Options Markets (10): Options Valuation (11): Risk and Return / Efficient
Diversification (12): The Efficient Market Hypothesis and Behavioral Finance (13): Term Paper
Presentation (Result & Conclusion) w/ 2nd Draft. (14): Due for term papers and Presentation PPT.

?;re%o%f;? Undergraduate level: economics, accounting, statistics, financial management
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(Reference) Essentials of Investments 8th ed. International Edition/ 2010/ Bodie, Kane and Marcus/ Published by

[;%fgéx&% HEz2 McGraw Hil/ISBN 978-0-07-338240-1
2012/2/20 Overview and Introduction. MR
2012/2/27 National Holiday - Peace Memorial Day MG
2012/3/5 Bond Market, Price and Yield MREE
2012/3/12 Stock Market and Equity Valuation MATHE
2012/3/19 Mutual Funds and Other Investment Companies MR
2012/3/26 Options Markets MR

éﬁ?ﬁﬁg 2012/4/2 Options Valuation ETE

brezesgm,y s 2012/4/9  Risk and Retun/ Efficient Diversification MATE

] 2012/4/16 Midterm Exam Week MG
2012/4/23 The Efficient Market Hypothesis MAETHE
2012/4/30 Issues on Behavioral Finance MR

2012/5/7  Academic Literature Review: Market Efficiency and Anomalies  #A#fE
Academic Literature Review: Event Study, Momentum,

2012/5/14 Overreaction PRETE
2012/5/21 Due for term papers and Presentation PPT RETE
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