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This class intends to lay a solid foundation for students in investment process and portfolio
management areas. This class does not guarantee any success in investment in any stock market after
completion of this course. Instead, by taking this class, we hope student will be able to have a good
judgment in selecting an investment vehicle to avoid any unnecessary loss. Investment process is a
complicate process. Anything beyond the textbook and lecture are helpful. Broadening your scope of
intake of any information beyond the investment will be a plus for investment decision-making.
Therefore, the outside class readings are as equally important as the textbook and lecture.
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¥ % i B # Teaching Schedule & Content

iF =t Week M % Subject/Topics # :xRemarks
1 Introduction, Ch 1
2 Security markets, mutual funds and asset classes, Ch 2, 3,4
3 Risk and return, Ch 5
4 Efficient diversification, Ch 6

5 CAPM and APT, Ch 7

6 EOM, Ch 8

7 Behavioral finance and technical analysis, Ch 9
8 Bond prices and yields, Ch 1
9 #p ¢ ¥ Midterm Exam

10 Managing bond portfolio, Ch 11

11 Macroeconomic and industry analysis, Ch 12

12 Equity valuation, Ch 13

13 Financial statement analysis, Ch 14




14 Option markets, Ch 15

15 Option valuation, Ch 16

16 Futures markets and risk management, Ch 17
17 #p X ¥ 2% Final Exam and final project due
18 flexible class

% % K % Teaching Strategies

¥ P Lecture |:| & w3 #Group Discussion |:| 28.F ¥ Field Trip
|:| H i Miscellaneous:

%% % f] #7 B 3* Teaching Self-Evaluation

£13#7% % (Innovative Teaching)

[ ] w5 4 (PBL) [ | man e ey (TBL) [] a2y (SBL)
Dé}iﬁff{i Flipped Classroom I:l Ee3xEr Moocs

A ¢ § = (Social Responsibility)

|:| % # 4 B Community Practice |:| A % & v Industy-Academia Cooperation

5 & (¥ (Transdisciplinary Projects)

|:| i M %% Transdisciplinary Teaching |:| Bl % %% Inter-collegiate Teaching

|:| #§F & 3 Courses Co-taught with Industry Practitioners
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L pF 4 General \
Performance 10% v v
#e 224 Midterm Exam 35% v
#x+ 24 Final Exam 40% v
i*%¥ =% Homework and/or 0
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Grading & Assessments Supplemental instructions
Class etiquette: Experience indicates that students with regular attendance of class have higher
grades than those who did not. Followings are basic class etiquette. Turn off your mobile phone
before class. No loud chatting allowed in the class. Having food or drink in the class is not
encouraged. Any irrational behavior in the class will not be tolerated. Any violation of the class
etiquette will be penalized by reduction in your grade
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
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