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The objectives of this courses are listed as follows:

1)Investment portfolio theory: risk and return, efficient
diversification

2)The equilibrium of capital market: capital asset pricing theory,
efficiency markets

3)Debt securities: bond prices and yields

4)Security analysis and equity valuation

5)Portfolio performance evaluation
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The Investment Environment

Asset Classes and Financial Instrument

Securities Markets

Mutual Funds and Other Investment Companies

Risk and Return: Past and Prologue

Efficient Frontier and Capital Asset Pricing Model
Portfolio Performance Evaluation

Efficient Market Hypothesis

Bond Prices and Yields

Security Analysis and Equity Valuation
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#H32 Lecture @ 70%

Method of . . . .

Instruction % 22t Group discussion : 20%
% ) 31 Case study : 0%
e iy Practical exercises : 10%
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Eie Lecture notes

Textbooks

43P

Selected articles

References

33 NA

Notice

% > ;4 ¢ Class participation and attendance (20%); Mid-term Presentation (20%);
Grading Midterm exam (30%); Final exam (30%)

Hersp ¢ NA.
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