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	第三週
	
	Learning about returns and risks from the historical record

	
	第四週
	
	Risk aversion and capital allocation to risky assets
Optimal risky portfolios

	
	第五週
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	第六週
	
	The capital asset pricing model
Arbitrage pricing theory and multifactor models of risk and return

	
	第七週
	
	The efficient market hypothesis

	
	第八週
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Empirical evidence on security returns

	
	第九週
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	第十一週
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	第十二週
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	第十三週
	
	Option markets: introduction

	
	第十四週
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	第十五週
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	第十六週
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	教材課本
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	參考書籍
	Jordan, D. B. and Thomas W. Miller, Jr., Fundamentals of Investments: Valuations and Managements, McGraw Hill, 2009.
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	期末考成績：     ％
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	讀書報告：40％
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