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In the course, we will discuss the basic theory of investment, From portfolio
theory, CAPM, APT, Fama—-Frenh model to recently research topic, such as
market microstructure, liquidity commonality, and risk management, we will
illustrate a basic picture of investment theory to doctoral students,
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1 | 09/13 | paper disscuss

2 | 09/20 | paper disscuss

3 | 09/27 | paper disscuss

4 | 10/04 | paper disscuss

5 | 10/11 | paper disscuss

6 | 10/18 | paper disscuss

7 | 10/25 | paper disscuss

8 | 11/01 | paper disscuss




9 | 11/08 | paper disscuss
10 | 11/15 | mid—term exam
11 | 11/22 | paper disscuss
12 | 11/29 | paper disscuss
13 | 12/06 | paper disscuss
14 | 12/13 | paper disscuss
15 | 12/20 | paper disscuss
16 | 12/27 | paper disscuss
17 | 01/03 | paper disscuss
18 | 01/10 | Final exam
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