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Investment, Bodie & Kane & Marcus

2009/9/16 The Investment Environment Bk
2009/9/23 Learning about Return and Risk from the Historical Record BT
2009/9/30 Risk Aversion and Capital Allocation to Risky Assets B
2009/10/7 Optimal Risky Portfolios BEE
2009/10/14 Index Models BEERE
2009/10/21 The Capital Asset Pricing Model BEETE
2009/10/28 Arbitrage Pricing Theory and Multifactor Models of Risk and P

Return —
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2009/11/4  The Efficient Market Hypothesis BEERE

N~ BB

& (Syllabi) 2009/11/11 Mid-Term Exam BT
2009/11/18 Asset Allocation BisedE
2009/11/25 Behavioral Vinance and Technical Analysis BEEE
2009/12/2 Empirical Evidence on Security Returns BEEE
2009/12/9 Fama-French Three Factor Model BEERE
2009/12/16 Futures Market BE
2009/12/23 Portfolio Performance Evaluation BETE
2009/12/30 Paper Presentation BisEdE
2010/1/6  Paper Presentation B
2010/1/13 Final Exam BEEE
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