RERE —RE@E

HRE

course

BSL{EETLR

(investment vehicles)

)
2)

&8 B K 4

outline

TE 7 K% & I 4 (deposits and cash equivalents)
s 22 (stock)

i 38 B% (common stocks)

5 A B (preferred stocks)

2% I HE 25 (warrants)

4\ & (government bonds)

4> §il {&% % (bank debentures)

4\ H] f& (corporate bonds)

8 ¥4 )\ F] {& (convertible bonds)

o] I [5] 2\ =] f& (callable bonds)

F. ¥5 8 iy 22 AU B 4 (exchange traded funds)

. F[E & 4 (mutual funds)

B i & & 45 (open-end mutual funds)

£ B U & 4 (closed-end mutual funds)

. & 5 % 1L 78 & (asset securitization)
. 25L& 25 (depository receipts)

. /B4 & (foreign investment)

NEHEENERBNEE

(measures of investment returns

and risk)

)
2)
3)
4)
5)
6)
7)

1)
2)
3)
4)
5)
6)
7)

P & & B (9 %7 & (measures of investment returns)
H & 47 Wi =& (expected returns)
B & # B =& (realized returns)
4@ 2 Ff (total return)
it 1% % B (after-tax Return)
5 B[4 ¥ B (holding period return)
N E0 B (internal rate of return)
2 1% U 4 (after-tax yield)
& & B B 1Y # & (measures of investment risk)
¥y & i B 7Y 78 28 (types of investment risk)
2 #E 5= (standard deviation)
&% 5 {4 8 (coefficient of variation)
4t 4% # (covariance)
¥ B (% %5 (coefficient of determination)
H fit. (beta)
JE B {5 (VaR)




A. BE{E = (model of stock prices)
33WH T HEER 1) M =AY H {4 (the intrinsic value)

2) k& (the Gordon model)
(pricing model) 3) FE 1% 8 20 f5 =L (the random walk model)

B. &% /Y EFE = (model of bond-pricing

A. Z i (introduction)

B. & &40 & B 3K (returns of portfolio)

C. & &4 & | [ (risk of portfolio)

D. # K &4 & (the efficient set)

E. BAZEEEB (the capital asset pricing model)
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1) =5 % ™ 5 4% (the security market line)
(portfolio management and 2) 51 = (the market model)

F. & F| 2 {8 ¥ &4 (the arbitrage pricing theory)

measurement)
G. EE&EHE B WEE{L (performance measures)
1) E ¥ {51Z (Sharpes’ s index)
2) JII4N$5fZ (Treynor’ s index)
3) fi £ [ # 3% (Jensen’ s alpha)
H. ZEENE (Asset Allocation)
353 K T 45 B 5 A. 55 =% K 1 &5 (weak form efficient market)
58 2% K 17 55 (semi-strong form efficient market)
(efficient market theory) C. 5 = % ¥ i 5 (strong form efficient market)
A. E K51 (fundamental analysis)
36. 1 [ 5 1) JE 2 43 M7 (industry analysis)
2) /N E] 4y fir(corporation analysis)
(analysis of stock prices) 3) % 3= 47 #7 (financial statement analysis)
B. % fli 4 # (technical analysis)
A. Hi & (futures)
37477 & M & B AE o B. % i (options)
(derivatives) C. = (SWAP)
D. H i (others)
A. o] 5817 B W4 7% 2 (what is behavioral finance)
4= =4 e 1 g e -
BARMER B. I E AT A E B A T AR 8

(behavioral finance)

(incorporating investor behavioral into the asset allocation process)

C.

& A0 T {RF 3% (behavioral biases)




