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#A2 P &  Course Objectives

This course including the latest developments in corporate finance theory and practice that help
students to apply theory to solve financial problems.
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#F =t Week M % Subject/Topics % zRemarks

Introduction
Allocating Investment Capital (lectl.pdf )

2 The CAPM (lec2.pdf)

3 LSRNk S R E

4 The CAPM (lec2.pdf

5 Using the CAPM (lect3-correction. pdf)

6 Testing the CAPM (lect4. pdf)




Chen, S. S., 2006, “The Economic Impact of Corporate Capital

7 Expenditures: Focused Firms versus Diversified Firms,” Journal of
Financial and Quantitative Analysis, 41, 341-355.
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11 State Prices and Arbitrage (state.pdf)

12 Multi-Factor Models and the APT (lectb. pdf)

13 Active and Passive Portfolio Management (lect6. pdf)
Measuring Managed Fund Performance (lect7.pdf)
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18 Students’ presentations
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¥ #4 Lecture
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|:| & 2333 Group Discussion

Field Trip
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