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The course information as follows may be subject to change, either during the session because of unforeseen
circumstances, or following review of the course at the end of the session. Queries about the course should be
directed to the course instructor.

1. HFE4LIK Course Title TE R T 2 Security Investments
FIRBE & X
2. % % Department of Mathematics

Originating Department

3. RERS FMA303
Course Code

4. %4 Credit Value 3

5 TRIERA kA% 0 Major Core Courses
Course Type
BRY

6. A = Fall
Semester

7 BRET FYEXLE English & Chinese

Teaching Language

BUBT. FRYE. BR[| HFLIS
R (B AR, %) 85 3L | yangy3@sustc.edu.cn

H 2RO 0755-8801-5914
8 Instructor(s), Affiliation& | Yan Yang, Department of Mathematics
Contact Rm313, The first Teaching Building
(For team teaching, please list | yangy3@sustc.edu.cn
all instructors) 0755-8801-5914

W RIBIE. FTB%R. BER
9. A ¥ NA

Tutor/TA(s), Contact

ERABIRB(TAER)

10. Maximum Enrolment
(Optional)
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BRI PHR AR R | ERIES) HeEEREEN) pSEdiny

Delivery Method Lectures |Tutorials Lab/Practical |Other (Please specify) |Total

ESE S 48 221, FWR 2 6 48

Credit Hours Revision & Exam (2
weeks) 6-hours

SBRRE. LEEIER B (R I 5 MRSt

Pre-requisites or Other . o -
Academic Requirements Probability Theory(or Probability and Statistics)

SRR, HEFIAK
Courses for which this course | Models and Pricing of Financial Derivatives
is a pre-requisite

HEBERBEAREBRHER

Cross-listing Dept. 4:fh & Department of Finance

HERAKHFH SYLLABUS
# % H#% Course Objectives

AVRREARGA GRS BT T AR AN S M BB i, R GHIE SRR B 10 EE S D e A N T TR

This is an introductory course on the basic concepts in investment theory. The focus of this course is on the key concepts
in the security investments.

WA SRR Learning Outcomes

I A A A YD RS IR I A .

After taking the course, the students should have a basic understanding of security investments.

BRREAREHFEAN (RRES UIONE, MRRENSNATAHIOC RSB, #EH HAEY
EHN

Course Contents (in Parts/Chapters/Sections/Weeks. Please notify name of instructor for course section(s), if
this is a team teaching or module course.)
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B ik —ERIREE, SRTH, ERICS, E@
Part I Introduction

The Investment Environment, Asset Classes and Financial Instruments, How Securities Are Traded, Mutual
Funds and Other Investment Companies

B A E - K SET, AR PEE, SIS, RO 22

PART II Portfolio Theory and Practice

Introduction to Risk, Return, and the Historical Record, Risk Aversion and Capital Allocation

to Risky Assets, Optimal Risky Portfolios, Index Models

=Ry AT —CAPM € B, EREN, AR Ws, R, WEESEIE(12 220

PART III Equilibrium in Capital Markets

The Capital Asset Pricing Model, Arbitrage Pricing Theory and Multifactor Models of Risk and Return, The
Efficient Market Hypothesis, Behavioral Finance and Technical Analysis, Empirical Evidence on Security
Returns

SEVUER ) [ E W at UEF — iR ks, MIRIIBREEH, Gizrd &0 )

PART IV Fixed-Income Securities

Bond Prices and Yields, The Term Structure of Interest Rates, Managing Bond Portfolios

B SR — KT, RGEEAE, W %R (9 )

PART V Security Analysis

Macroeconomic and Industry Analysis, Equity Valuation Models, Financial Statement Analysis

FNT D MAAE—HEWS, EERrHs ke, BN, BERBUREG )

PART VI Applied Portfolio Management

Portfolio Performance Evaluation, International Diversification, Hedge Funds, The Theory of Active Portfolio
Management, Investment Policy

b R ES %% A Textbook and Supplementary Readings

S HF Textbook:

52 (BB 10k (Investments, 10th edition), #44E. 1, W2 phe i glE, AE L EENE, (Zvi Bodie,
Alex Kane, Alan J. Marcus), ¥£8 7z, KBRS, YU T HREE, 2017

HAth 2% %k} Supplementary Readings:
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19.  JEATER TRAli [8] SERBRS A BLALT By
Type of Time % of final Penalty Notes
Assessment score

H & Attendance

WRERI
Class
Performance

N 10%

Quiz

PRIETH Projects 30%

SRR

Assignments

HHER 25%
Mid-Term Test

HARER 35%

Final Exam

BRI E
Final
Presentation

HE (TRESE
35 A VPG T
b=

Others (The
above may be
modified as
necessary)

20. 1843773\ GRADING SYSTEM

M A, +=2%ZiH| Letter Grading
OB. —&id4r#l GEX/AEL) Pass/Fail Grading

R ##t REVIEW AND APPROVAL
21. FZRERBECEIUTTHHENRR S HIEE

This Course has been approved by the following person or committee of authority




