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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.
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B4R Course Title

FiRBER

Originating Department

WREHS

Course Code

iS4y Credit Value

TR
Course Type

BREH

Semester

BRES

Teaching Language

BRHIT. FrRER. BRRTT
X (WRHERZR, ®IHKL
AR

Instructor(s),
Contact

(For team teaching, please list
all instructors)

Affiliation&

SR RIBE. TRFER. BKR
TR

Tutor/TA(s), Contact

HERASPRA (AT A L)
Maximum Enrolment
(Optional)

REFR

COURSE SPECIFICATION

U MR ERTEBRERMFRBTENA RO 2L, WXIRIEEETRD,

SRMAPITERLE XM TR (—%)  CFA Level | Preparation

¥ % Department of Mathematics

MA338

ik &5 Major Elective Courses

%= Fall

rP YL XLIE English & Chinese

A PE (cuism@sustech.edu.cn) , ¥ %

Shumo Cui (cuism@sustech.edu.cn), Department of Mathematics

A4 To be announced
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BRI is)a BRI || SRR/ HEEREER) pSE=4in)
Delivery Method Lectures || Tutorials Lab/Practical ||Other (Please specify) ||Total
23 64 0 0 0 0
Credit Hours

SRR, HEETER o S
Pre-requisites  or  Other | #34iit (MA204) BifER 1 5HIE ST (MA212)
Academic Requirements

JEERRAR. HEFIHu
Courses for which this course | 7c None
is a pre-requisite

HEBERBEFREN%E | & vone
Cross-listing Dept.

HERPKHZFH SYLLABUS
# 2% H#H% Course Objectives

CFA £¥% Chartered Financial Analyst CRFF&R TN 2 E Frid 47 i) &4 5t Motk )l B AIE. CFA Bl A5
BEGE, W sebraRss, Fuh, OB CFA iR iR S 2% % 30 & a7 W N B0 B 75 bk o

CFA BN A =5%, ARFER MG CFA 5K WE, BAERSAENA RIS @ CFA —Z%ul, Dtk
HESRAAIE S RAT AL FE 4 I RIS S5 RE

CFA (Chartered Financial Analyst) Program is an internationally recognized professional qualification for financial
industry practitioners. The CFA exam content keeps pace with the times and reflects practical demands, therefore, job
seekers who successfully pass the CFA exams are often favored by employers in the financial industry.

The CFA program consists of exams of three levels. This course will cover all the contents of the CFA level 1 exam, and
is designed to help students prepare for and pass the CFA level 1 exam through a well-planned schedule, thereby
enhancing their competitiveness and practical ability in the financial industry.

Pk RE Learning Outcomes

FIRFEMEE CFA —ZH P Lailng, WiFaih, @ify, EE, 5 EBEAER S Irssis. Fr, RREs
R4E CFA il R i, B R CRA i (U i AAE i, IR N ZR A AN T TS o 58 AR TR 19 [F) 27 B A
A CFA — 2% Wl AITRIEFATEE ST -

This course covers the materials involved in the CFA level 1 exam, including areas such as accounting, economics,
ethics, asset management, and securities analysis. At the same time, according to the specific characteristics of the
CFA exam, this course will focus on the key points and difficulties in the CFA exam, and gradually enhance students'
techniques in taking CFA exams. Students who complete this course should have the ability to successfully pass the
CFA Level 1 exam.

RENALRHERR (WFRES UIFOONE, WREAFNBTURTEG mEEESRARE R E, #¥EHHIENR
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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2.6

2.7

2.8

3

3.1

3.2

3.3

3.4

3.5

3.6

3.7

4

41

4.2

4.3

Content

Ethical and Professional Standards

Ethics and Trust in the Investment Profession

Code of Ethics and Standards of Professional Conduct

Guidance for Standards [-VII

Introduction to the Global Investment Performance Standards

The GIPS Standards

Quantitative Methods

The Time Value of Money

Discounted Cash Flow Applications
Statistical Concepts and Market Returns
Probability Concepts

Common Probability Distributions
Sampling and Estimation

Hypothesis Testing

Technical Analysis

Economics

Topics in Demand and Supply Analysis
The Firm and Market Structures
Aggregate Output, Prices, and Economic Growth
Understanding Business Cycles
Monetary and Fiscal Policy

International Trade and Capital Flows
Currency Exchange Rates

Financial Reporting and Analysis
Financial Statement Analysis: An Introduction
Financial Reporting Standards

Understanding Income Statements
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5.1
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6

6.1

6.2

6.3

6.4

6.5

6.6

7

7.1

7.2

7.3

7.4

7.5

4.4 Understanding Balance Sheets

4.5 Understanding Cash Flow Statements

Financial Analysis Techniques
Inventories
Long-Lived Assets

Income Taxes

4.10 Non-Current (Long-Term) Liabilities
4.11 Financial Reporting Quality

4.12 Financial Statement Analysis: Applications

Corporate Finance

Corporate Governance and ESG: An Introduction

Capital Budgeting

Cost of Capital

Measures of Leverage

Working Capital Management
Portfolio Management

Portfolio Management: An Overview
Portfolio Risk and Return: Part |
Portfolio Risk and Return: Part Il
Basics of Portfolio Planning and Construction
Risk Management: An Introduction
Fintech in Investment Management
Equity Investments

Market Organization and Structure
Security Market Indexes

Market Efficiency

Overview of Equity Securities

Introduction to Industry and Company Analysis
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A3 HHLY
7.6 Equity Valuation: Concepts and Basic Tools JEBUEE: BESFIIEAR T R 1 25
8 Fixed Income I s e o 3t 6 FT
8.1 Fixed-Income Securities: Defining Elements W e s uE SR € EE 1 25
8.2 Fixed-Income Markets: Issuance, Trading, and Funding B eI T RAT, 285 FIRE 1 %0
8.3 Introduction to Fixed-Income Valuation [35] 52 AL 348 72 A fi A 1 220
8.4 Introduction to Asset-Backed Securities BRI 2R R A JEiN)
8.5 Understanding Fixed-Income Risk and Return T AR I T YA 2 KRS AT 2R 1 220
8.6 Fundamentals of Credit Analysis 15 F 7 il 1 25
9 Derivatives fiETHR It 2 2R
9.1 Derivative Markets and Instruments MM T A JEiN)
9.2 Basics of Derivative Pricing and Valuation AT AR S AN FA A 1 ZE0
10 Alternative Investments BRE%E 3£ 1 ZERb
10.1 Introduction to Alternative Investments REBT TR 1 20
B R B SEY R Textbook and Supplementary Readings
## Textbook:
SchweserNotes for CFA Exam Level |, Kaplan Schweser.
2%+ Reference:
1. CFA Level | Schweser Secret Sauce, Kaplan Schweser.
2. CFA Program Curriculum: Level 1, Pearson Education.
. CFA Zil 55 tF S 10, 8575 1978 i (EH 2GR, TUET v ] LA TSR H R 1
EIPE ASSESSMENT
PSR PP B ) HERBRS TS BT &
Type of Time % of final Penalty Notes
Assessment score
Hi# Attendance |10% || || ||
PRE R
Class
Performance
AN 40%
Quiz
R E Projects || || ||
e
Assignments
BER 20%
Mid-Term Test
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A3 Mt LY
BRE A 30%
Final Exam
BIRME
Final

Presentation

HE (THERE
WE L P
b=

Others (The
above may be
modified as
necessary)

it 4R GRADING SYSTEM

MA. +=%%%%] Letter Grading
0O B. Z&id s GEIE/AEE) Pass/Fail Grading

R HE# REVIEW AND APPROVAL
AFERECEI U THRENZRSEFPGEDT

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




