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Investment #% & 2

EHFRIE  [3032 Course Number (3032
BREEn (MR Instructor  [LIN,YHBEY
ha e |REE Course Name [Investment
BIFRENL |MBSRIR(TUE)=A Department
BER | ME Required/Elective|Required
2% 3 Credits 3
R F E N A B AR IEE This course covers elements of
— AR G EEERET - AGEER A — investments, portfolio theory, fixed-
EEEEMRRNREES  EE8E income securities, securities
BER—ETHE LHRTIEERR L analysis, and derivative assets with
REHR FISER M - Objectives emphasis on investment environment
and practice in Taiwan. Contents are
correlated with analysis topics in
other finance and investment courses.
- $R#eIL1(2005) T HREEFE | 0 R - FR#e(L1(2005) T HRE R | 0 R
EHRF - R
- Bodie, Kane and Marcus(2005) - Bodie, Kane and Marcus(2005)
“Investments”, 6th. ed. “Investments”, 6th. ed.
- Sharpe (1964), “Capital Asset - Sharpe (1964), “Capital Asset
Prices: A Theorem of Capital Market Prices: A Theorem of Capital Market
Equilibrium under Conditions of Risk” Equilibrium under Conditions of Risk”
Journal of Finance 19:429-442. Journal of Finance 19:429-442.
Bt - Stoll (1969) “The Relationship Teaching - Stoll (1969) “The Relationship
between Put and Call Option Prices”, Materials between Put and Call Option Prices”,
The Journal of Finance 54, 801-824.. The Journal of Finance 54, 801-824..
- Black and Scholes (1973)*The - Black and Scholes (1973)*The
Pricing of Options and Corporate Pricing of Options and Corporate
Liabilities”, Journal of Political Liabilities”, Journal of Political
Economy 81:637-654. Economy 81:637-654.
- Ross (1976) “Arbitrage Theory of - Ross (1976) “Arbitrage Theory of
Capital Asset Pricing ”, Journal of Capital Asset Pricing ”, Journal of
Economic Theory 13:341-360. Economic Theory 13:341-360.
HAR=%(30%) » HHRE(30%) » /N5 Midterm (30%), Final (30%),
BRAETEGR |(20%) - FEREH(20%) Grading Quizzes(20%) and Class
Participation (20%)
BETEE |
AR MR A AR AN EE The course provides students
FMELERS - BB AR MR ST knowledge about investing in
CEpAk e == securities such as stocks and bonds.
BENE Syllabus Iltis intended to provide an under-

standing of how to analyze these
securities, how to determine whether
your investment portfolio is
appropriate.
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