管院碩士班(含碩專班)課程大綱
MS/MA Program Syllabus
2019.12.16修訂
	系所Department
	財金所Finance

	必選修compulsory/elective
	選修Elective

	課程名稱
Course title
	資本市場專題
Capital Market Topics
	學分數Credit(s)
	3

	學年/學期academic year/Semester
	選擇一個項目。
[bookmark: _GoBack]Spring 2026
	上課地點Classroom
	管院350

	講授教師
Instructor
	An-Sing Chen
	上課時間
Time
	Monday: 7,8,9.

	教師辦公室&諮詢時間 Instructor office number & office hour
	517
	教師聯絡資訊
Instructor Contact 
	Phone:
Email:finasc@ccu.edu.tw

	助教 
Teaching assistant
	
	助教 聯絡資訊
TA contact 
	Email:

	先修課程
Pre-requisite courses
	none

	課程目標
Course Objective
	This course builds upon the skills learned traditional graduate courses in econometrics or programming courses related to FinTech to provide further exposure to academic research in finance and the use of proprietary mathematical software and Python to assist in the conduct of the empirical portions. The course will focus on recent research dealing with capital markets published in the top-tier academic journals in finance. In addition to analyzing and discussing recent academic articles in finance we will delve deeper into Python functionality specific for financial data analysis, modeling, and programming in conjunction with the relevant research papers. We will also introduce statistical methods under the framework of Python; conduct data descriptive statistics and data fitting; explore data and build predictive models. For select topics, we may also learn core functionality of proprietary software such as MATLAB/EVIEWS alongside and compare it with free open source software such as Python for data analysis, modeling, and programming; and the basics of machine learning methods for classification problems. The course is suited for Masters and Ph.D. students in finance.


	AACSB學習品質保證學習目標 Assurance of Learning (AOL) Learning goals 
*請先選填為主要或次要學習目標(Major or minor learning goal)，再選擇對應之學習目標

	主要學習目標 Major learning goal	
目標3：研究能力 LG3:Research Skills
	次要學習目標 Minor learning goal
選擇一個項目。
	次要學習目標 Minor learning goal
目標1：知識整合 LG1:Knowledge Integration

	教材
Teaching materials
	Lecture notes and journal articles from top academic finance journals

	網址Course website
	

	教科書/參考書
Textbooks/Reference
	

	評量方式(請填百分比)
Assessment 
	課堂參與 Participation
	5%
	個案討論 Case study
	0%

	
	作業Homework
	5%
	專題 Project
	0%

	
	小考Quiz
	0%
	其他1 other (         )
	0%

	
	期中考Midterm
	45%
	其他2 other (         )
	0%

	
	期末考Final
	45%
	其他3 other (         )
	0%

	
	報告Presentation
	0%
	其他4 other (         )
	0%

	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.
	
	Introductory Lecture
	
	

	2.
	
	Python Spyder IDE; and academic journal paper 1a
	
	

	3.
	
	Python programming, reversal stock pattern analysis; and journal paper 1b
	
	

	4.
	
	Python programming, continuation pattern analysis; and journal paper 1c
	
	

	5.
	
	Python programming stock performance backtesting; and journal paper 2a
	
	

	6.
	
	Python programming stock performance backtesting; and journal paper 2b
	
	

	7.
	
	Python programming, cross sectional momentum; and journal paper 2c
	
	

	8.
	
	Python programming, cross sectional momentum; and journal paper 7
	
	

	9.
	
	Midterm exam
	
	

	10.
	
	Python programming, Fama Macbeth regressions; and journal paper 3a
	
	

	11.
	
	Python programming, Fama Macbeth regressions; and journal paper 3b
	
	

	12.
	
	Python programming, GARCH forecasting; and journal paper 3c

	
	

	13.
	
	Python programming, EGARCH forecasting; and journal paper 4a

	
	

	14.
	
	Python programming, Fama French regressions;; and journal paper 4b
	
	

	15.
	
	Python programming, MACD indicator; and journal paper 4c
	
	

	16.
	
	Training and testing machine learning models; and journal paper 5a
	
	

	17.
	
	Making predictions and investigating misclassifications using machine learning; and journal paper 5b

	
	

	18.
	
	Final exam
	
	



1

