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先修課程
Prerequisite

Its purpose is to provide the foundations for study of modern financial
economics. Concentration is on individuals’ consumption and portfolio
decisions under uncertainty and their implications for the valuation of
securities.

課程目標
Course Objectives

1、Preferences Representation and Risk Aversion
2、Stochastic Dominance
3、Mathematics of the Portfolio Frontier
4、Two Fund Separation and Linear Valuation
5、Alloactive Efficiency and the Valuation of State Contingent Securities
6、Valuation of Complex Securities and Options with Preference Restrictions
7、Multiperiod Securities Markets Valuations by Arbitrage
8、Financial Markets with Differential Information
9、Econometric Issues in Testing the Capital Asset Pricing Model

資源需求評估（師資專長之聘任、儀器設備的配合．．．等）
Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)

課程要求和教學方式之建議
Course Requirements and Suggested Teaching Methods

本課程以講授方式進行

其他
Miscellaneous
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