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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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# 3 & B % Teaching Schedule & Content

#F =t Week M % Subject/Topics % zRemarks
1 Allocating Investment Capital (lectl.pdf )
2 National Holiday (no class)

3 The CAPM (lec2.pdf)

4 Testing the CAPM (lect4. pdf)

Fama, Eugene F., and Kenneth R. French. 1992. The Cross-Section of
5 Expected Stock Returns.
Journal of Finance 47, 427-65




Fama, Eugene F., and Kenneth R. French. 1993. Common Risk Factors
6 in the Returns on Stocks and Bonds.
Journal of Financial Economics 33, 3 - 56
Lakonishok, Josef, Andrei Shleifer, and Robert W. Vishny. 1994.
7 Contrarian Investment, Extrapolation, and Risk.
Journal of Finance 49, 1541 -1578.
Fang, Lily and Joel Peress, 2009. Media Coverage and the Cross-
8 section of Stock Returns
Journal of Finance 64, 2023-2052
9 #p ¢ ¥ i Midterm Exam
10 LA A S
Methods for Event Study (I)
11 Methods for Event Study (II)
12 Matching Theory (I)
13 Matching Theory (II)
14 Merger and Acquisition (I)
15 Merger and Acquisition (II)
16 Lab work
Project report (1)
17 Project report (1)
18 # % ¥ 3% Final Exam
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Teaching Strategies

W R Lecture

[:] % 223 #Group Discussion

# # Miscel laneous: project report

[] ##% v Field Trip
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General Performance 10%
(Attendance Record)
# ¢ ¥ =4 Midterm Exam 45%
#%+ X4 Final Exam
it¥ 2% Homework and/or
Assignments
Hu M
H i .Mlscellaneous 5%
(project report)
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Teaching Aids & Teacher’s Website (Personal website can be listed here.)

H w4 v P (Supplemental instructions)




