管院學士班課程大綱
BA/BBA Program Syllabus
2023.09.20修訂
	系所Department
	財務金融學系 Finance
	必選修compulsory/elective
	選修Elective

	課程名稱
Course title
	投資組合分析
	學分數Credit(s)
	3

	課號
Course Code
	5154210
	全英文授課English Taught (EMI)
	否(No)

	學年/學期academic year/Semester
	114/1

	上課地點Classroom
	

	講授教師
Instructor
	蔡佩蓉

	上課時間
Time
	

	教師辦公室&諮詢時間 Instructor office & office hour
	
	教師聯絡資訊
Instructor Contact 
	Phone:
Email: finpjt@ccu.edu.tw

	助教 
Teaching Assistant
	
	助教 聯絡資訊
TA contact 
	Email:

	先修課程
Pre-requisite courses
	Financial Management (I) (5152100) and (II) (5152101), Investment (5152200), and Financial Markets and Institutions (5153300).

	課程概述
Course Descriptions
	This course develops an understanding of portfolio management and security analysis by focusing on analytical techniques and empirical results of investment theorists and practitioners.

	學習目標
Learning Objective

	We will examine risk, efficiency, diversification, fundamental analysis, and technical analysis as they apply to corporate finance, international finance, and investments.

	對應AOL職能素養(AOL Competency) 

	職能素養3(Competency 3): 問題解決能力Problem Solving Skills	

	職能素養3(Competency 3): 問題解決能力Problem Solving Skills
	

	課程類別
Course Attributes
	□人文關懷課程(Humanities Caring) □競賽專題課程(Competition)         ■問題導向課程(Problem-solving)  □專題導向課程(Project-based)                     □實作課程(Practice-based)        □總整課程(Capstone)  

	教材編選
Teaching materials
	□自製簡報(self-made PPTs)     ■課程講義(Teaching Notes)      
□自編教科書(self-made textbooks)        □教學程式(programming)           
□自製教學影片(self-made video)          □其他(Others)

	教學資源
Teaching Resources
	■課程網站(Website)  □實習網站(Intern Web) 
□教材電子檔供下載(Downloadable Files)      

	教科書/參考書
Textbooks/References
	Frank K. Reilly and Keith C. Brown, Investment Analysis and Portfolio Management, 9th Edition.

	評量方式(請填百分比)
Assessment 
	課堂參與 Participation
	5%
	個案討論 Case study
	%

	
	作業Homework
	%
	專題 Project
	%

	
	期中考Midterm I
	30%
	其他1 other (         )
	%

	
	期中考Midterm II
	30%
	其他2 other (         )
	%

	
	期末考Final
	35%
	其他3 other (         )
	%

	
	出席Attendance
	5%
	其他4 other (         )
	%

	其他說明
Other description 
	











課程規劃表Course Schedule
	週次
week
	日期
Date
	內容
Description
	教材章節
Textbook
	其他說明
Remark

	1.
	9/10
	Introduction
	
	

	2.
	9/17
	Statistical Concepts
	
	

	3.
	9/24
	Combining Individual Securities into Portfolios
	
	

	4.
	10/1
	Finding the Efficient Set
	
	

	5.
	10/8
	Stock Valuation
	
	

	6.
	10/15
	Midtern #1
	
	

	7.
	10/22
	The Capital Asset Pricing Model
	
	

	8.
	10/29
	Factor Models
	
	

	9.
	11/5
	The Arbitrage Pricing Theory
	
	

	10.
	11/12
	Asset Allocation; Equity Style
	
	

	11.
	[bookmark: _GoBack]11/19
	Risk Management
	
	

	12.
	11/26
	Midterm #2
	
	

	13.
	12/3
	Performance Evaluation
	
	

	14.
	12/10
	Portfolio Risk Hedge with Option
	
	

	15.
	12/17
	Hedge with Futures/Forward Contracts
	
	

	16.
	12/24
	Final Exam
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