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This course introduces the elements of investment decision—making including
the basic investment returns and risk concepts, various financial market and
instruments, investment theory and portfolio theory. This course also gives
student an integrated and systematic thinking framework and to raise the
student with ability of investment decision—-making in the future,
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1 igg;g;j;& Introduction
2 iggjgsz;N How securities are traded?
3 igg;ggji? Learning about returns and risks from the historical
record
4 122;22;?? Risk aversion and capital allocation to risky assets




5 122;22;;? Index model
6 122;22;;? The capital asset pricing model
7 123;3%? The efficient market hypothesis
8 122;21;?? Behavior finance and technical analysis
9 123;212? Bonds price and yields
10 122;21;;5 The term structure of interest rates
11 122;2;%? Macroeconomic and industry
12 122;22;2? Equity wvaluation model
13 122;22;?? Option markets: introduction
14 122;22;;? Option valuation
15 122;22;;? Futures, Swaps, and risk management
16 122;22;2? Portfolio performance evaluation
17 123;22;?? Hedge funds
18 122;222? The theory of active portfolio management
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Jordan, D, B, and Thomas W, Miller, Jr., Fundamentals of Investments:
Valuations and Managements, McGraw Hill, 2009.
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