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We meet once a week. Several papers (3-6) will be assigned to read and
discussion each week, make sure you read all the assigned papers before
you attend the class. Otherwise, you will get lost during the class,
Moreover, you will be asked to present your (finished) research working
papers during the class, Make sure to schedule your time for the
presentation before the end of the semester and do your best to get
through this course,
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2oL E, BRI T R XA L H 45| modern financial theories to
Bk, accomplish goals in financial
management and write good
research papers for
publication,
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Tlp Az N % (Subject/Topics) e
100/02/14~
Y L00/02/20 &34 (Introduction)
100/02/21~ L
2| 100/02/27 (Research Methodology in Finance)
100/02/28~ .
3 ooz | Pebt & Firm Value (PTh) cl
100/03/07~ .
4 Lo | Debt & Investment Decision(PST) c2
100/03/14~ . .
31 100/03/20 Predictability of Asset Return c3/CH
100/03/21~ . .
6| 000397 | Efficiency Market Hypothesis C10/C11/c12
100/03/28~ .
7 Loosoans | Stock Valuation (M-TAR) C4




100/04/04~ L
8 e | T T T ARSNELE
100/04/11~ ] -
9 Loosoasn | Stock Price and Dividend (STECM)
100/04/18~ )
101 p0/04/04 |~ midterm
100/04/25~ . '
1 100/05/01 Research Progress Discussion
100/05/02~ . o . -
121 1 00/05/08 Capital Asset Pricing Theory and Arbitrage Pricing cé
Theory (STECM)
100/05/09~
13| 1900515 | (CCAPM & ICAPM)
100/05/16~ .
14| | 00/05/99 Capital Structure Theory cl4/C15
100/05/23~ o o .
15 Lo0/0s/20 | Derivative Pricing Model & Hedging c7
100/05/30~
16| 100/06005 | Term Structure of Interest rate cs
100/06/06~ ]
17 Loo/0e/12 | Presentation
100/06/13~ )
181 1 g006/19 |~~~ Final>~
- RMAE, RY &0, RGAY, AR BHNT =AM, WEHE, AES
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Copeland, Weston and Shastri, Financial Theory and Corporate Policy, 4rd ed,
ot A Pearson Addison—-Wesley Publishing Company, 2005
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Campbell, John Y., Andrew W. Lo, and A. Craig MacKinlay, The Econometrics
of Financial Market,Princeton University Press, 1997
Papers reading assignments
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