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課程目標

本課程介紹財務學基本原理，包括財
務學較常使用的統計學，機率論，定
價理論等，本課程開在第一年第一學
期，因此偏重一般基礎原理的充實，
以為研究生未來學習最先進的理論打
下基礎。 Objectives

A solid background in mathematics,
probability and statistics, and pricing
models is necessary for the
theoretical and practicing finance, for
precisely the reasons that make
finance such an engaging endeavor.
To assist students in obtaining this
background, this course focuses on
mathematics, probability, statistics,
and pricing models that have become
indispensable to financial theory.

教材
Financial Theory and Corporate
Policy, Copeland;Weston;Shastri,
2005

Teaching
Materials

Financial Theory and Corporate
Policy, Copeland;Weston;Shastri,
2005

成績評量方式

Attentency is compulsory. 
Project
Homeworks
Tests

Grading
Attentency is compulsory. 
Project
Homeworks
Tests

教師網頁 http://www.cyut.edu.tw/~jbjang/FinanceTheory.htm

教學內容

The Theory of Finance
1.Capital Markets, Consumption, and
Investment
2.Investment Decisions
3.Mean-Variance Portfolio Theory
4.CAPM and APT
5.Option Pricing Theory and
Evidence
6.Real Options Analysis
7.Efficient Capital Markets Theory
and Evidence

Syllabus

The Theory of Finance
1.Capital Markets, Consumption, and
Investment
2.Investment Decisions
3.Mean-Variance Portfolio Theory
4.CAPM and APT
5.Option Pricing Theory and
Evidence
6.Real Options Analysis
7.Efficient Capital Markets Theory
and Evidence

尊重智慧財產權，請勿非法影印。
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