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From this course, students are required to apply statistical and mathematical
methods to analysis financial data that provides a framework that uses a
few basic principles to organize students' thinking including: asymmetric
information (agency) problems, transaction costs, apply and demand, asset
market equilibrium, efficient market, and measurement and management of
risk. It uses financial practitioner's approach to financial markets and
institutions through emphasis of an applied managerial perspective that
includes some applications.
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DU E, lﬂ?‘ﬁ%/ﬁ:ﬁ'}r U T #% | understand basic concepts
M3 & oM B A A, and scope of the investment

analysis and what
circumstances are suitable for
using these analytical tools,
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get firm foundation in depth
with advanced topics in
future leaning career,
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computer program to get
analyzing results, They are
also required to interpret or
explain the empirical
evidence,
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101/02/13~
1 . .
Lo1/0a/19 | Course Description
101/02/20~
2 .
101/02/96 Investment Environment
101/02/27~
3 . .
101/03/04 Asset Class and Financial Instruments
101/03/05~
4 ..
101/03/11 How Securities Are Traded I
101/03/12~
5 o .
101/03/18 How Securities Are Traded II
101/03/19~ .
6 101/03/95 Mutual Funds and Other Investment Companies I
101/03/26~ .
7 101/04/01 Mutual Funds and Other Investment Companies II
101/04/02~| __. ] _ . .
8 101/04/08 Risk Aversion and Capital Allocation to Risky Assets
I
101/04/09~| __. ) . ' .
9 L0L/04/15 Risk Aversion and Capital Allocation to Risky Assets
11
101/04/16~ L
10 X A
101/04/22 R ]
101/04/23~
11 . . .
101/04/99 The Capital Asset Pricing Model I
101/04/30~ . o
12 he Capital Asset Pricing Model II

101/05/06




101/05/07~
13 Arbitrage Pricing Theory and Multifactor Models of
101/05/13 .
Risk and Return 1
101/05/14~ . . . .
14 101/05/20 Arbitrage Pricing Theory and Multifactor Models of
Risk and Return 1II
101/05/21~ .. .
15 L0L/05/97 The Efficient Market Hypothesis I
101/05/28~ .. .
16 L01/06/03 The Efficient Market Hypothesis II
101/06/04~ .. . .
17 101/06/10 Empirical Evidence on Security Returns
101/06/11~ .
B 0106/17 AR A
o Emphasis will be on applying statistical and mathematical methods to analyze
DA/ real data.
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