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Using paper discuss to introduce the basic investment theory--including
portfolio theory, financial markets overview, efficient markets, overreaction
and momentum, cross—section return prediction, event—-study method, capital
asset pricing, and recently development of investment area,
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103/09/15~

103/09/21 Portfolio Theory

103/09/22~

103/09/28 CAPM

103/09/29~

103/10/05 Efficient Market

103/10/06~

Lo3/10/12 | Weekend Effect

103/10/13~

103/10/19 Bid—Ask Spread

103/10/20~
103/10/26

SIZE-RELATED ANOMALIES

103/10/27~
103/11/02

Market Overreaction

103/11/03~
103/11/09

Contrarian Investment Strategy

103/11/10~
103/11/16

Contrarian Investment, Extrapolation, and Risk

10

103/11/17~
103/11/23

B E

11

103/11/24~

103/11/30
Returns

Characteristics of Cross Sectional Variation in Stock

12

103/12/01~
103/12/07

Size and book-to-market factors




103/12/08~ . . .
13 Book—-to—Market Equity, Distress Risk, and Stock
103/12/14
Return
103/12/15~ .
14 103/12/21 Detecting Long Run Abnormal Returns
s 103/12/22~ ! tor Sent; .
l03/12/9g | INVestor Sentimen
103/12/29~ )
16 104/01/04 Ownership and stock returns
104/01/05~ o ] . .
17 104/01/11 Efficiency with costly information
104/01/12~
18 104/01/18 WA
The reading list will be given at the first day of the class
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Journal paper will be given at the first day of the class
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Modern portfolio theory and investment analysis by Elton and Gruber Tth
edition
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