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Investment Management #% & & 3£

ISR  [7016 Course Number (7016
RERBED | ZEE Instructor LEE,RUEYLIN
e |[REEH Course Name |Investment Management
BFREAL (MBS RRELIE—A Department
BER  |uE Required/Elective|Required
Ay 4 3 Credits 3
AR B R A HNREHEN Approaches to Valuation/Risk and
SATETEEREST o A6 B B A T Return—-Theory/Estimation of Discount
FE R M - AR T E Rates/Understanding Financial
WEMT - 1 EEFEEHE 2. 370 Statements/Estimation of
b B 3. A E SR TR 4.3808 Cashflows/Estimation of Growth
THi 5. EARSTELRE 44T 6. 1% &HH Rates/Market Efficiency--Definition
B TENEG and Tests/Market Efficiency--The
HEEE Objectives Evidence Dividend Discount
Models/Free Cashflows to Equity
Discount Models/Valuing a Firm--The
Free Cashflows to the Firm Approach
Special Cases in Discounted
Cashflow Valuation/Price-Earnings
Multiples/Price-Book Value
Multiples/Price-Sales Multiples
reading articles reading articles
Modern Portfolio Theory and Modern Portfolio Theory and
kA Investment Analysis 7th, Elton, Teaching Investment Analysis 7th, Elton,
Gruber, Brown, and Goetzmann, Materials Gruber, Brown, and Goetzmann,
2007, John Wiley & Sons, Inc. 2007, John Wiley & Sons, Inc.
(Required) (Required)
e FEE{EZ 60% » #E40% - ; Class Presentation and Assignments
PR 72 Srading 60%; Term paper 40%
BEiEE |
Financial Markets (Ch. 2, 3) Financial Markets (Ch. 2, 3)
Portfolio Analysis (Ch. 4, 5) Portfolio Analysis (Ch. 4, 5)
Asset Pricing (Ch. 13) Asset Pricing (Ch. 13)
HEBRANZ |Empirical Testing of CAPM (Ch. 15, Syllabus Empirical Testing of CAPM (Ch. 15,

16)
Market Efficiency (Ch. 17)

Behavioral Studies (Ch. 20)

16)
Market Efficiency (Ch. 17)

Behavioral Studies (Ch. 20)
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