AL 1 0BEERY L EHRAIE T E 2

B F B ol
SAT LA #ig |t
FEF | LIN YUN-YUNG
SEMINAR ON INVESTMENT THEORY
e - LA e
R PR wn Esw 3ga

TLBXD1A

o (o) & oT O O

BB ARS R T S 2 0 RALRERT ST 4 2 B o

g CoB ) o w4

CEREF OB R A A
BEBATB LGB T Ienp® it 4 o
REAAMMEFT 3283 % o
LB g 4 o
BUE D s E 4 o
BAFETREL RS o

o m Y 0w

TR A AN R R AT R AR, AT HEE,
W, THOE RSEEMEN, FHEobE EAREMERRRLE
% SRR FR R

ESiA R

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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106/09/24 Portfolio Theory
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106/10/01 CAPM
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106/10/08 Efficient Market
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SIZE-RELATED ANOMALIES
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Market Overreaction
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Contrarian Investment Strategy
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Contrarian Investment, Extrapolation, and Risk
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L06/11/26 | Mid—term Exam
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Returns

Characteristics of Cross Sectional Variation in Stock
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Size and book-to-market factors
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13 Book—-to—-Market Equity, Distress Risk, and Stock
106/12/17
Return
106/12/18~ .
14 106/19/24 Detecting Long Run Abnormal Returns
106/12/25~ .
15 106/12/31 Investor Sentiment
107/01/01~ )
16 107/01/07 Holiday
107/01/08~ .. ) . .
17 107/01/14 Efficiency with costly information
107/01/15~| _.
18 L07/01/21 Final Exam
Discussing paper can be download from # 2 X ¥ ¥ &
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Modern portfolio theory and investment analysis by Elton and Gruber Tth
¥ skh edition
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