FEEFEMAR > ERRTTHIERY DRKFT -
Please consult Intellectual Property Rights before making a photocopy. Please use the textbook of copyrighted edition.

OHZzEFER¥
¥ +414  Syllabus

AT LA %)

e A ED A BEE/2Y
Course Name in Chinese R £ AT 103/1

Academic Year/Semester

A £ 4R )

Douiee e i Bl ich International Finance Analysis

P i e ‘ BacH - o
C Cod EC__72110 Department £ L Course-0f fering RAREN-
ourse Lode & Year Department
2 & s . 55 fc/ PR
Type i#13 Elective Credit(s)/Hour(s) 3.0/3.0
PRKEF 2
I =
Instructor /21l
A if Az
Prerequisite

HAz4w it Course Description

This course is designed for the graduate students who are interested in the field of International
Finance. This subject covers a broad range of topics. We will stress on both theories and empirical
work on selected topics in this course. Students are trained to assimilate the materials by further
paper reading and class presentations.

#A2 P &  Course Objectives

This is a course offered to the first year Master or Doctoral students who are interested in the
field of International Finance. We also encourage the fourth year College students who are interested
in pursuing higher degree in Economics to take this course. We will offer lectures in basic
international finance theories and train students in reading advanced papers in the related topics of
this field. After taking this course, students will have better knowledge in writing an academic
paper in the field of International Finance. They will also be better equipped with the skills of
data collections, presentations, and analytical ability to work in the real globalized world.
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¥ #% i B # Teaching Schedule & Content

#F =t Week M % Subject/Topics # 3xRemarks

1 Introduction to International Finance
Getting a Sense of Exchange-Rate Time Series.

2 The Balance of Payments and the Macroeconom

3 Exchange Rates and the Foreign Exchange Market

4 No Class

5 The Interest Parity Condition and Hedging Foreign Exchange Exposure

6 Money and Exchange Rates

7 Bretton Woods Agreement and the Development of the International
Monetary Syste

8 Price Levels and the Exchange Rate

9 #p ¢ ¥ 223 Midterm Exam

Exchange Rate Determination: Theories and Evidence
10 ST Ch4
Dornbusch overshooting model

11 Output and the Exchange Rate




12 Productivity Differences and the Harrod-Balassa-Samuelson Effect
13 Foreign Exchange Market Microstructure

14 Fixed Exchange Rates and Foreign Exchange Intervention

15 Exchange Rate Crises

16 International Financial System

17 Optimal Currency Areas and the European Experience

18 #p % ¥ 22:¥ Final Exam

#% % ¥ ¢ Teaching Strategies

HE P Lecture & w2 #Group Discussion |:| 299 ¥ Field Trip
H i Miscellaneous: Class Presentation
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L pFE 4 General \
Performance 10% v v v
#9324 Midterm Exam 30% v
#% ¥ 2% Final Exam 40% v
i*%¥ =% Homework and/or 0
Assignments 20% v
H # Miscel laneous
)
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

International Economics, 9th edition, Paul Krugman, Maurice Obstfeld, and Marc J. Melitz, Pearson
Education Limited, 2012. (KOM)

International Finance and Open-Economy Macroeconomics, Theory, History, and Policy, Hendrik Van den
Berg, World Scientific, 2010. (HVB)
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Teaching Aids & Teacher’ s Website (Personal website can be listed here.)
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