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This course will introduce the core knowledge of stocks, stock
markets and related investment approaches, by using the simulation
approach to conduct stock investment experiments. In addition to the
core concepts of investment management with stocks as the main
investment vehicles, this course may selectively introduce other
important investment instruments, such as: fixed-income securities,
bonds, mortgage-backed securities, mutual funds, managed accounts,
options (warrants), commodities and financial futures.

The course will focus on stock investment experiments using
simulation techniques. Experiment results will be evaluated as
significant portions of final score for this course.
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Lectures and Online Experiments 2. Investment Project 40%

1. Class Participation and Quiz 10%

3. Experiment Score 50%
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(course content and homework / tests schedule)
EAtffap 7 Course Content
1 ZAz it Course Overview
2 FEERS The Investment Environment
3 &mt HETE Financial Market and Transactions
4 LFFREREL LS Investment Information and Stock Transaction
5 WM E ki Simulated Online Trading Systems
6 HLFh'GE ¥ Investment Risk and Return
7T HFmegn Portfolio Management
8 — R EBILL N4y Common Stocks & Stock Analysis
9 LT Stock Valuation
10 »c& % 83 (7 5 428 Market Efficiency and Behavioral Finance
11 e 45 L(PEit) Technical Analysis 1 (Overview)
12 Hjwe 47 2 (# & T 3254, K 4.) Technical Analysis 2 (MA, K-Line, ...)
Optional Topics
13 Az g r»#H% Fixed-Income Securities
14 §X8FXGH Bonds & Bond Valuation
15 g B i 4 Managed Accounts & Mutual Funds
16 FH fEe e Options & Warrants
17T peheamdf Commodities & Financial Futures
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(textbook & other references)

Textbook:

References:

1. Rose, PS. and Marquis, M.H. (2011), Money and Capital Markets 11/e, ISBN:
9780078116858, McGraw-Hill.

2. Parameswaran, S.K. (2011), Fundamentals of Financial Instruments: An Introduction to
Stocks, Bonds, Foreign Exchange, and Derivatives, ISBN: 9780470824900, John Wiley.

3. Other online resources and materials to be announced in class.

Gitman, L.J. and Joehnk, M.D. (2008), Fundamentals of Investing 10/e, ISBN:
9780321468512, Pearson. (i = 3 k4 ik 12)
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