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	Chinese Course Title
	 證券市場分析
	Course Number
	

	English Course Title
	 Securities market analysis

	Class Format
	 
	Requirement
	NONE
	Department
	 

	Instructor
	 Anlin Chen
	Credit
	3

	Course Description

	  The purpose of this course is to examine the effect of micro and macro information released in the securities markets on the security price. Every week, we will investigate the released information from newspapers or internet and discuss if the released information is influential to the security price. We will train the students to collect further information to reinforce the academic background of the price behavior. Students who have some background of basic financial management are welcome.


	Course Objective

	   To understand how the released information influences the price behavior in the securities markets.

	Teaching Format

	  Lecture, discussion, and presentation


	Grading Standard

	  Presentation, oral test


	Reference/Text

	Fundamentals of Investments 6th Edition by Bradford Jordan, Thomas Miller, and Steven D. Dolvin, ISBN: 0077457641 / 9780077457648 

Publisher: McGraw-Hill Higher Education 

	Course content/ Progress / Documents

	1. Price behavior

2. Market model

3. Fama-French model

4. Carhart model

5. Buy-and-hold

6. Matching firms

7. Information related to initial public offerings
8. Information related to seasoned equity offerings

9. Information related to debt financing

10. Information related to dividends

11. Information related to stock repurchase

12. Information related to corporate governance
13. Information related to corporate social responsibility

14. Information related to macro-economy
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