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HAz4w it Course Description

This course intends to introduce the student to the applications in financial economics field, and

analytical tools applicable to analyze securities, particularly using R.
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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
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A Mathematlcal analysis skills: Mastering in intermediate application of mathematical ()

theories and game theory in analyzing economic issues.

and econometrics in data collection and examination
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MepLie A B4 e BHSAE M 24 e R o Microeconomic perspective:
C |Thorough understanding of 1ntermedlate microeconomic theories and relevant
application

TR AZ RS A e EF R ARE M 12 % & i * Macroeconomic perspective:
D [Thorough understanding of intermediate macroeconomic theories and relevant
application

BEN D R R BIAALE chief4F £ 11 2 3£ %50 4 Employment opportunities:
E |Capabilities of intermediate working on important policy and decision challenges in
business and government

Fu A CRBRFY A HA R TERERE £ 74 o Communication skills:
F |Having a clear mind and capability in writing an 1ntermed1ate professional academic
report
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¥ #% & B # Teaching Schedule & Content

F =t Week R % Subject/Topics

% ZRemarks

1 Introduction: Analytical thinking and introduction to R




2 Introduction to R

3 Financial statistics

4 Time series I

5 Time series II

6 Equity 1

7 Equity I 1

8 Fixed income

9 Midterm project presentation

10 Portfolio I

11 Portfolio II

12 Derivatives I
13 Derivatives I1I
14 Banking
15 Risk management I
16 Risk management 11
17 Dependence
18 Project presentation
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W R Lecture % 33 #Group Discussion |:| B9 Y Field Trip
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I:l ¥ §7 & 3 Courses Co-taught with Industry Practitioners
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Grading & Assessments Supplemental instructions

FFEEFTEIP (T F R FERF CEP)
Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

No required textbook. Handouts will be used in the class.
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
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