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
	必修Compulsory

	課程名稱
Course title
	投资学
Investments
	學分數Credit(s)
	3

	學年/學期academic year/Semester
	選擇一個項目。
Fall semester 2023
	上課地點Classroom
	[bookmark: _GoBack]管院401

	講授教師
Instructor
	Dr. An-Sing Chen
	上課時間
Time
	1:10 p.m. – 4:00 p.m.

	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
	
The objective of this course is to teach MBAs investments. Given the advent of artificial intelligence and its disruptive influence on the workplace, knowing how to invest using the ideas researched by the leading academics in finance is essential to the career of future MBAs, given that their careers may be inadvertently cut short by advances in technology. The topics covered by this course includes; macroeconomic and industry analysis, equity valuation models, financial statement analysis, portfolio performance evaluation, international diversification, hedge funds, the theory of active portfolio management, behavioral finance and technical analysis, empirical evidence on security returns, optimal risky portfolios, index models, the capital asset pricing model, arbitrage pricing theory and multifactor models of risk and return, the efficient market hypothesis.


	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2：創造力與創新 LG2:Creativity and Innovation
	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
目標1：知識整合 LG1:Knowledge Integration

	教材
Teaching materials
	

	網址Course website
	

	教科書/參考書
Textbooks/Reference
	Investments, 12th Edition by Zvi Bodie, Alex Kane, and Alan J. Marcus.

	評量方式(請填百分比)
Assessment 
	課堂參與 Participation
	10%
	個案討論 Case study
	%

	
	作業Homework
	%
	專題 Project
	%

	
	小考Quiz
	%
	其他1 other (         )
	%

	
	期中考Midterm
	45%
	其他2 other (         )
	%

	
	期末考Final
	45%
	其他3 other (         )
	%

	
	報告Presentation
	%
	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.
	
	Introductory Lecture
	
	

	2.
	
	Chapter17: macroeconomic and industry analysis
	
	

	3.
	
	Chapter 18: equity valuation models
	
	

	4.
	
	Chapter 19: financial statement analysis
	
	

	5.
	
	Chapter 24: portfolio performance evaluation

	
	

	6.
	
	Chapter 25: international diversification
	
	

	7.
	
	Chapter 26: hedge funds
	
	

	8.
	
	Test1
	
	

	9.
	
	Chapter 27: the theory of active portfolio management
	
	

	10.
	
	Chapter 12: behavioral finance and technical analysis
	
	

	11.
	
	Chapter 13: empirical evidence on security returns
	
	

	12.
	
	Chapter 7: optimal risky portfolios
	
	

	13.
	
	Chapter 8: index models
	
	

	14.
	
	Chapter 9: the capital asset pricing model
	
	

	15.
	
	Chapter 10: arbitrage pricing theory and multifactor models of risk and return
	
	

	16.
	
	Chapter 11: the efficient market hypothesis

	
	

	17.
	
	review of key concepts
	
	

	18.
	
	Test2
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