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HAz4w it Course Description

This class assumes no prior education in finance. It develops fundamental models of valuation and
investment from first principles and applies them to problems of corporate and individual decision
making. Topics covered portfolio theory and the trade-off between risk and return. It presents
several asset pricing models, the Capital Asset Pricing Model, the Arbitrage Pricing Theory, the
Three-Factor Model, and recent applications to the calculation of the firm' s cost of capital.
Students are introduced to the fundamental concepts of finance: the time value of money, portfolio
theory and the determinants of expected security returns.

#A2 P &  Course Objectives

The class of Investments is designed to provide the student with an introduction to the fields of
Investment and Behaviour Finance. Students pursuing a concentration in finance should view Investment
as an advanced course in investments, Portfolio Management, financial markets and institutions
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Core knowledge of theories related to business management
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Capability of logical thinking and problem solving to business management
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Capability of leadership, communication, and collaboration
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Global perspective and capability of communication in foreign languages
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Capability of IT applications for business operations
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Having recognition and persistence of business ethics
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¥ 3% & B # Teaching Schedule & Content

#F =< Week R % Subject/Topics # :fRemarks
1 Allocating Investment Capital (lectl.pdf )

2 The CAPM (lec2.pdf)




Testing the CAPM (lect4. pdf)
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FEE DA LR
Grading & Assessments Supplemental instructions
Midterm exam (50%), Final exam (50%)

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

No text book. Every lecture has its own lecture note that will be distributed before class.

FAEKHER(ZRIRFFTA, KPR A FRFIIEARP 2 2n)
Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
Available at E-learning.

H w4 L P (Supplemental instructions)




