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This is the first half of a one-year introductory course to economics. In
this semester, we will focus on microeconomics. We will present basic
AP & analytical tools and apply them to the traditional applied fields of
microeconomics such as public finance, industrial organization, labor
economics, and the theory of consumer choice.
1. éﬁcﬁﬁé g
2. &P RERERE
3. g]‘\\ [ENCA Rty
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This is the second half of a one-year introductory course to economics. In
this semester, we will focus on macroeconomics. Topics such as GDP,
AP 1% inflation, unemployment, monetary system, international trade,
international finance as well as monetary and fiscal policy will be
discussed.
1. 2A&F%F
2. AR AR
3.0 AARER
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7. RE BT
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9. H%EF %
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This course focuses on the relevance of accounting in business with an
emphasis on decision-making and analysis. The objective of this course is
to equip the students, as prospective users of financial statements, with an
understanding of the accounting fundamentals. The aim is to provide the
students a comprehension of the accounting concepts, rules and
procedures. The underlying business transactions that give rise to the
economic information and why the information is helpful in making the
financial and managerial decisions will be also discussed. Through the

course, a critical attitude will be encouraged.
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This course focuses on the relevance of accounting in business with an
emphasis on decision-making and analysis. The objective of this course is
to equip the students, as prospective users of financial statements, with an
understanding of the accounting fundamentals. The aim is to provide the
students a comprehension of the accounting concepts, rules and
procedures. The underlying business transactions that give rise to the
economic information and why the information is helpful in making the
financial and managerial decisions will be also discussed. Through the

course, a critical attitude will be encouraged.
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The objective of this course is to provide students with an introduction to

essential and fundamental concepts of elementary statistics, especially in the

area of business and economics. Basis topics in both descriptive statistics and
FAED R inferential statistics will be covered. At the end of this course, students

should be able to use graphical and numerical summaries, to apply standard

statistical inference procedures and to draw conclusions from statistical

analyses.
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The objective of this course is to provide students with an introduction to

essential and fundamental concepts of elementary statistics, especially in the
. area of business and economics. Basis topics in both descriptive statistics and
ES AR

inferential statistics will be covered.
At the end of this course, students should be able to use graphical and

numerical summaries, to apply standard statistical inference procedures
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and to draw conclusions from statistical analyses.
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This course is an intermediate course in macroeconomic theory. We discuss
various economic models that describe the behavior of aggregate economic
variables such as output, unemployment, inflation, and the exchange rate. The
course is broken into four parts. The first part covers the classical theory in the
long run. The second part discusses the growth theory in the very long run. The
third part studies the theories of short-run business cycle and its policy
implications.

Lastly, based on these economic models, we discuss the recent development

in macroeconomics, with a special focus on the recent financial crisis.

FEHERME

1. Macroeconomic data (GDP, Inflation, and unemployment)

2. Key components of GDP (Consumption, Investment, and Government
purchases)

3. Determinants of national income

4. Relationship between money and inflation

14




5. Analysis of open economy

6. Solow growth model

7. Implications and empirical evaluation of the Solow growth model
8. Short-run fluctuation of the economy

9. Aggregate demand and aggregate supply

10. IS-LM model

11. Mundell-Fleming model

12. Aggregate supply and the short-run tradeoff

13. Topics in consumption and investment

14. Recent topics in macroeconomics policy

PE T ()

agep

The purpose of this course is to develop a solid understanding of modern
corporate finance and its application to corporations. The concepts and
methods introduced here are heavily used in practice. These materials are
very helpful not only to modern corporations but also to your personal
investing. Two main objectives as follow:

1. Build up a solid foundation for students to learn advanced finance
courses.

2. Develop financial management techniques for career opportunities in
finance

LR G

This course contains the following topics :

1. Cash flows, Du Pont analysis. 2. Time value of money. 3. Discounted cash
flow valuation. 4. Bond valuation. 5. Bond valuation. 6. Stock valuation. 7. Risk
and return. 8. NPV & other investment Criteria. 9. Making investment
decisions. 10. Project Analysis. 11. Cost of capital. 12. Raising capital. 13.
Capital structure policy. 14. Working Capital Management. 15. Dividend

policy.

YR (-) ()

agep

eTo acquaint students with modern financial accounting theories and
practices.

eTo understand the concepts and rationale underlying accounting principles
and procedures.

eTo introduce Taiwan, American, and international financial accounting

standards.

15




eTo emphasize importance of professionalism and ethics in carrying out
accounting professional role.

This course is designed for students to learn about the reporting issues,

practices and problems of financial accounting information provided to

investors, creditors and other users under the international financial

accounting standards.

In order to get help in solving exercises and problems, students should
provide gmail account to the teacher for Q&A web link at the first class
meeting.

RS

Topics discussed in this course:

1.Financial Accounting and Accounting Standards
2.Conceptual Framework Underlying Financial Accounting
3.The Accounting Information System

4.Revenue Recognition

5.Accounting and the Time Value of Money

6.Cash and Receivables

7.Valuation of Inventories: A Cost-Basis Approach
8.Inventories: Additional Valuation Issues

9.Acquisition and Disposition of Property, Plant, and Equipment
10.Depreciation, Impairments, and Depletion

11.Intangible Assets

PEEPEE) (%)

FAz P &

1.To acquaint students with modern financial accounting theories and
practices.

2.To understand the concepts and rationale underlying accounting principles
and procedures.

3.To introduce international financial reporting standards (IFRS).

4.To emphasize importance of professionalism and ethics in carrying out
accounting professional role.

This course is designed for students to learn about the reporting issues,
practices and problems of financial accounting information provided to
investors, creditors and other users under the international financial

accounting standards.

LS

Topics discussed in this course:
1.Current Liabilities, Provisions, and Contingencies
2.Provisions, and Contingencies

3.Non-Current Liabilities

16




4.Equity
5.Investments
6.Statement of Cash Flows

7.Accounting for Income Taxes
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1. Portfolio Theory and Practice. 2. The Capital Asset Pricing Model. 3. The
Efficient Market Hypothesis. 4. Behavioral Finance and Empirical Evidence
on Security Returns. 5. Fixed-Income Securities. 6. Equity Valuation Models.
7. Options Markets and Option Valuation. 8. Futures Markets. 9. Swaps
markets and Other Derivatives. 10. Portfolio Performance Evaluation. 11.
International Diversification. 12. Hedge Funds. 13. The Theory of Active
Portfolio Management. 14. Industry Analysis.
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This class intends to provide students a further understanding of corporate
financial strategies and their impact on firm value. The class contains the
topics of corporate governance, corporate investment, corporate financing,

dividend policy, and value creation.

Since this class focuses on the application of financial theories, intensive
class discussions in addition to the lectures are critical for students to learn
the subjects in this class. To participate, students should routinely read
related articles from newspapers, magazines, and others. In addition, group
projects are designed to familiarize students the application of financial

strategies.

After taking this class, students are expected to know how to conduct an
independent study of evaluating a company’s major financing strategies and
their effects on company value.

RS

This course contains the following topics:

1. Introduction of Corporate Finance. 2. Financial Statement Analysis. 3.
Objective in Decision Making. 4. Corporate Investment. 5. Risk and Return. 6.
Investment Return. 7. Corporate Financing. 8. Optimal Capital Structure. 9.
Designing Perfect Debt. 10. Dividend Policy. 11. Corporate Valuation. 12. Case
Studies.

FAHERE & (%)

AP &

The use of exchange-traded futures, options, and other over-the-counter
derivatives has grown enormously over past years. The derivative securities
are widely used by financial institutions to hedge, speculate and control
financial risks. Therefore it is essential for students to develop a familiarity of

different financial derivatives and their risk characteristics.

LS

The course is designed to provide students with the understanding of the
essence of derivative pricing theory, with a particular emphasis on the
unified, systematic way of thinking about derivative instruments. By the end
of the course, students will understand the conceptual framework of
derivative valuations and know how derivative products are priced and used
in the real world.

18
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ES This is a course where theory meets practice. The students are expected to apply what
i they have learned about finance in the past three years, either theories or

p technique on practical cases. Through this process of training, it is hoped that the

students will be able to handle the real financial problems in the future.

The course will cover all major topics of finance, including working capital

o
4
ES management, capital budgeting, capital structure, external financing, valuation, risk
R management, corporate governance, and merger and acquisition etc.
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RREE (E)

The objective of this course is to introduce the process and important

concepts of finance and risk management of financial institutions. Topics

ES A0S . . . . I
covered include interest rate risk, market risk, credit risk, off-balance-sheet
risk, foreign exchange risk, and sovereign risk.
Interest rate risk |
Interest rate risk Il
Market risk
R Credit risk |
Credit risk Il

Off-balance-sheet risk
Foreign exchange risk

Sovereign risk

FHEE (EB)

HArp &

AdeArg BRERD T REH PN E LA ARL S AT LR K9
B del2 LERamb R NF > SRR SAH LR rREFNER
B RR& 2 o gt @R EFHRITDT FERE S TRt FHNE
jRiA-gr i 4 ek B o

1. The Marketing Environment

2. Strategic Planning

3. Marketing Research

4. Consumer Market & Business Market
FHpF 5. Market Segmentation, Targeting, and Positioning

6. Product Strategies

7. Pricing Strategies

8. Placing Strategies

9. Promotion Strategies

EEF T (#13)

On completion of this course, students will be able to:

1. Understand the definition of operations management and establish the
g p fundamental knowledge of operations management, e.g. strategy,

forecasting, capacity management, and quality management.
2. Examine the role of operations in any organization and examine

productivity and a system approach to analyzing operations problems.
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3. Understand multiple analytical techniques and applications to develop
business forecasts.

4. |dentify the key components of product and service design, and the ways
to improve reliability in design decisions.

5. Utilize various models and techniques to model complex production
systems.

6. Identify the key variables that decision makers utilize in addressing the

production

L

Chain Management

Operations Strategy

Design of Products and Services, Design and Pricing
Strategic Capacity Management Decision Tree
Manufacturing Processes, Facility Layout

Service Processes

Six-Sigma Quality, Statistical Quality Control

Lean Supply Chains & Logistics

Global Sourcing and Procurement &Inventory Management

FREE ()

HArp £

This course covers both technical and managerial aspects of MIS. Major
attention is given to the implications of information systems for achieving
competitive advantage.

The major objectives of this course revolve around helping the student:
Become familiar with key concepts related to hardware, software,
telecommunications, database systems, and systems development.

Develop a clear understanding of the nature of the “digital economy”, and
the impact of information technology in the global context..

Be able to identify opportunities and risks associated with the use of the
technology for a firm.

LR G

(= ) Information Systems in Global Business Today

(= ) Global E-Business and Collaboration

(=) Information Systems, Organizations, and Strategy

(=) Business model Innovation

(Z ) IT Infrastructure and Emerging Technologies

(=~ ) Business Intelligence

(= ) Telecommunications, the Internet, and Wireless Technology

(~) Securing Information Systems
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(4 ) Operational Excellence and Customer Intimacy
(=) E-Commerce: Digital Markets, Digital Goods
(+-) Managing Knowledge

(- =) Enhancing Decision Making

(+ =) Building Information Systems

(+ =) Social Computing and Cloud Computing
(+3Z) Managing Global Systems

(+ =) Cloud service and business innovation

(=) Business Process Reengineering and Change Management

PEAY G AHEAR (FB)

agep

B3 e st A #fr:}iﬁﬁr

VIR THCL g A
FREERNEFHAREFR

bosh A4 T T g g 4
BAIRRLANEHEA

Ol == W DD —

LR G

AcAEdtd 3 X G e E 2 B4 AEFHpH LI Sas it o - e
BRENEAF A LG A FHF BRI T blde B PR R
AT O A T REEDLR SN o LML aRIREZTE T F
ﬁﬁmﬁ\&?méﬁi’w%§4%*”kﬂ%ﬁﬁﬁi‘°%
o AgApkaE- B R BRI RER nEFH AR Ea)
H AR B HFHIEE P ARLFE SR AT ny;‘r:‘v ;{;L.,vi?ffu
Pl RREY TR RATFE L RE IR E o ML hE

BLA NP E A BL M nFH A 0 TR s A
PR AL AT R PEHATFRY -

®E~&4 SAS/R B* (¥13)

BT

This course will introduce you to computing for business data analysis and
visualization using a high-level language (e.g., R, SAS). In the final project,
you’ll apply your skills to interpret a real-world data set and make
appropriate business strategy recommendations. Upon completion of this
course, students should be able to think critically about data and apply
standard statistical inference procedures to draw conclusions from such

analyses. Prerequisite: Statistics.

LR E

Topics include data management, exploring and visualizing data, EDA, loop
and control statements, regression, GLM, principal components,

bootstrapping, network analysis, text mining, and machine learning.
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10. & 5c & 47
L1 0% PR~ 3= do it B TS A 47

FFEEFE ()

ESiANS

This is advanced course mtroducmg modern investment theory and its
application to portfolio management. This course will focus on the financial

theories and empirical evidence useful for investment decisions.

bR F

It covers risk and return, efficient market hypothesis, optimal portfolio
choice, asset pricing models, investment strategies, and fund performance
measurement. The student is exposed to a broad overview of modern
finance, and gains a deep understanding of certain key theory. Practical
issues, such as data collecting, data manipulation, and data analysis, are
also introduced. Students are expected to apply the empirical techniques
learned in class to actual stock price data and replicate selected results
from the academic literature discussed in class.

wirE IR (iF)

AT P AR

T PHRRRAR W’"F 9 o B RAT AT 0 P LR AR RS M
BERARBRL ¢RI AATFE Y2 EH R
e pT 4 ]J}ﬁg‘_,,r s EEE TR TR TR ;;]xl_r‘ﬁ? W“f—%‘ﬂ»?l’i’
FAEARRFIFRAL o 3D N R PR R~ BRH
Fhey R ARz v

LR E

LREMBERTARERZE TR - 2. B3R5 D4+ 7]

SR P o3, RS H i o 4 BT FIG o5 R
FAMBF R -0 BRI FE 2 BFRRE T A ERS
e el h ko8 ERFMITERGERF SN ) HELF
Fi o 10, B Be GRS S04 - 1L REemad - 12 NS R
FFEFULR %6 o 13RS F AL 2 MEMHE - 14, 2 6 WEM
A34P B TR AL o

FEERE &)

HAr P R

The course is an introduction to econometrics which consists of models and
empirical methods used to analyze data. Although this discipline can be
used to analyze any kind of data we will focus on examples drawn from

economics especially in finance. The objective is to learn how to use data to
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obtain evidence about economic relationships. Such as "how do risk factors
affect the price of an asset and by how much?"

Students are assumed to be familiar with basic concepts in economics
probability statistics and basic finance theory. We will use Stata or SAS to

do the empirical homework.

LR G

1. Introduction and Review of Basic Probability and Statistics
2. Two-Variable Linear Regression Model:

3. Multiple Variable Regression Model:

4. Departures from Basic Assumptions:

5. Qualitative and Limited Dependent Variable Models

6. Time Series Data *

* subjects to time availability

PR & 247 (F)

HArp £

This course is offered and designed for undergraduate students in business.

In this course, students

* Will learn the basic concept of accounting in the financial statement
analysis.

» Will be able to read financial statements.

* Will be able to identify major accounting issues in a specific industry.

* Will be able to do financial analysis and business valuation.

Will be able to do analysis for bank loans.

1. A framework for Business analysis and valuation using financial
statements. 2. Strategy analysis. 3. Accounting analysis: the basics, IAS 1. 4.

Accounting analysis: accounting adjustments. 5. Financial analysis. 6.

FERN B Prospective analysis: forecasting. 7. Prospective analysis: valuation theory
and concepts. 8. Prospective analysis: valuation implementation. 9. Equity
security analysis. 10. Mergers and acquisition. 11. Credit analysis and
distress prediction. 12. Case Study

A AAER AR (F)
T 5 ERY Rl F P M e RS Rl
o ¥ PRI A& GNP ~ ig= &, B A7 byt = 5 a4 B85,
AP | YRS S R AE R e B BB RRE € TR, 3 2014

ERGFHRT RN 641,580 2, £eFE IS4 BmE S - SF A
AT T 60% 0 2 RN B S 2 P 2/3 0 bl
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fEAH (&)

sy g p i The purpose of this course is to explore the fixed income market and

PA " provide an introduction to the analysis of fixed income securities.

We will begin with the basics of bond pricing - valuation of a bond,
measures of return and risk of a bond. Next we will discuss various sectors
of the debt market. We will then address the issue of securitization and
basic elements of mortgage-backed securities. Tools for valuing fixed

FEHERME income derivatives will then be reviewed, and the fixed income derivatives
will be studied using these valuation tools. Finally we will discuss the
popular structured products, among which fixed income securities are the
basic building block. If time is allowed, we will cover the fixed income
portfolio management strategies and risk management.

AFAH (F)
1. To learn about the alternative investment theories, philosophies, &
methodologies.

AP 1% 2. To develop a way of analyzing and thinking about investment strategies.
3. To discuss the reasons and the related capital market environments
which cause the rise and the fall of historical stock and bond markets.
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This course will introduce basic econometric methods which are used to
analyze data in finance and other social sciences. The purpose of this
course is to equip students with ability to understand empirical analyses

presented to them and to conduct empirical research of their own.

bR F

(- )Single-Equation Regression Models

(= )Relaxing the assumptions of the classical regression model
( = )Specification Test Model Selection and Panel Data Analysis
(= )Application to Finance

(I )Time Series Analysis (only if enough time left)
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The course is designed to provide students with a particular emphasis on the
unified, systematic way of thinking about derivative instruments. By the end
of the course, students will understand the conceptual framework of

derivative valuations and know how derivative products are priced.

L

Derivatives are financial instruments whose payoffs are derived from
those of other financial instruments. The use of derivatives has grown
enormously during the last several decades. Certain types of derivatives
are traded actively in the exchange, while the vast majority of derivatives
are transacted in the over-the-counter markets. Derivatives provide a
means of managing financial risk. Financial institutions and individuals
can use derivatives to hedge, speculate and control financial risks.
Therefore it is essential for students to develop a familiarity of different
financial derivatives and their risk characteristics. Most importantly,
students have to know how to calculate the derivatives prices using

continous-time models.

75 A28

FAz P &

After taking the class, you are expected to acquire a systematic knowledge
in behavioral finance theories and applications. As a bottom line, you will
learn how to avoid commonly found financial decision biases.
Furthermore, that knowledge hopefully will help you advance your future

career in finance, either in the industry or in the academia.

LR G

This is a graduate level course in behavioral finance. Behavioral Finance
is currently a very active area of study in Finance. It focuses on the limited
rational (or irrational) aspects of human behavior and their effects on asset
prices and financial decisions. Classic behavioral models such as the
prospect theory have been in existence for a long time, but do not really
catch attentions until recently.

It has been widely recognized that investors’ behavior is not completely
rational. We will discuss in detail some well-known behavioral biases,
such as mental accounting, overconfidence, framing, and etc. We will also
cover empirical findings of market inefficiencies in the literature that
cannot be explained satisfactorily by the rational (modern) finance
theories. We will study challenges to the implications derived from the
modern finance theories, which lead to foundations of Behavioral Finance

theories and applications.

33




FEEFPRRAER

ESiANS

AAE A A BN BRE S T RS LB AR R LR %

i

(I)RBFRPET L EFE? T EARES 2P PP 8 IF
ki

GORZPFEFIBRAFIHLIF I EL 2004

CORPHFEREARRES o &

(MFEEEINEY L EG b EEF "

bR F

15 ## PR ARE] - Z3FE90~110 48 ~ k4 ~ & 32 $3% 50~60
I

16, @ M FREFT A Bkb S o BFL 5 L ek
PRy LXERF A FFTRFERETHHER > R
PREREF T RN S A NEP R WL K EF A

17. ¥ 539 S W F A HPRE L0 HEP AL P I WG
LERSPRELEEST s F AR REF R RS S
3 # % CSN 43

18, S ¥4 MR 2 BT 2 REFFDPTVIBE

A RT HMAT

AP R

AGAEREAERE A A M AR 2 XA FAR
FZBERFT MBERG AT U E T EE L BIIRE LR

44 BEPAAE G -

bR R

(- )7 & 2 1

(Z)2 AR F Az
(Z)2 & A F A7
(z)7 # 2 & Bl A

(T )* B> & B3 pAa32 3]
()% 8 3 3 F 2 M x5 614 47
()2 AT A7

(M) 8302 5 2 fdl

(4)7 &A%
()2 &4 &bl

34




SRAE EMAAR

BT

The goal of this course is to examine the factors encountered by
multinational financial manager in making financing and investment
decisions with a global perspective. It also involves the understanding of

the macroeconomic environment governing international business.

RS

Central to the understanding of international financial management is the
concept of exchange rate risks. We will study the economics underlying
the determination of exchange rates and their parity relationships. We will
discuss the foreign exchange markets and the tools that can be used to
hedge exchange rate risks such as option, forward, futures, and swap
contracts. We will also talk about how the accounting and economic
exchange rate exposures can be effectively managed. Finally, we will
examine how capital budgeting can be conducted in an international
setting. This course is taught primarily through lectures, readings, in-class

discussion, and assignments.

EFAREER

FAz P &

This course is to prepare students for familiarity with the theory and practice
relevant to investment policies management. The primary emphasis of the
course is on investment strategies and management, but other investments
will be included. The major topics treated are: Investors’ perception of risk,
The relation between risk and return, Market efficiency, Investment analysis,
Investment instruments, Asset allocation, Portfolio management and

investment strategies, Investors’ behavior, Performance evaluation.

LR G

(- )Introduction (- )Harvard Case
(= )Examining the current (t-) %EFHFFRELRASF
environment of financial - - ) Harvard Case
markets and economy and - =) Harvard Case
thinking investment strategies | (-~ = ) Harvard Case
(= )Harvard Case (+ 7 ) Harvard Case
(= )Harvard Case (+=) HEfeFg+ehw(ld)
(7 )Harvard Case (L) B cFd+ehw(T)
(= )Harvard Case (+ ~) Presentation and Discussion
(C)BFGFRFTF R0
( ~ )Harvard Case
(4 )Harvard Case
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This course is offered and designed for students of master program in

ESiAiNS ,
business.
In this course, students:
(- )Will learn the basic concept of accounting in the financial statement
analysis.
FEHEMF (= )Will be able to read financial statements.

(= )Will be able to identify major accounting issues in a specific industry.

(= )Will be able to do financial analysis and business valuation.
(7 )Will be able to do analysis for bank loans.

TETEXY Vo1

AP &

(- IRFER

(= )CFO % ¢ -- Trade off - & ¢

(Z)M&%HB* -- #4% Journal papers

(2 )R A2t BRehzd

(= )course introduction, grouping

(= )Case: Ethics in Finance

( = )Case: To think like an investor

(= )Case: The battle for Value

(7 )Case: Business segments and
risk-return trade-off

(= )Case: Multifaceted capital

(- )Case: Convertible Bond
valuation and financial
engineering

(- = ) Valuing the enterprise for
sale

-+ =) Evaluating a contigent

value right

FEHEME investment decisions (-+ =) Corporate governance
(= )Case: Dividend and stock influence
buyback decisions;Gainsboro (- = ) Case: Valuing a private
Machine Tools equity investment
( ~)Case: IPO Valuation (7)) FnBigiemid
(4 )Case: Leveraged restructuring (++) Case: Bp follow-up
cases demo
(+=) H*rE
RIFHRFTER
(= DIt covers the major fields in financial academic studies as venture
ES A3 capital, private equity, and hedge funds.

(= DIt reveals critical developments of practical operations, evidences and
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cases that will grow students’ professional qualifications and
capabilities.
(= )Itis obliging to bridge the gap between academic professional

knowledge and practical applications and understanding.

LR E

(- )What Is Entrepreneurship? (= )Conducting a Feasibility Study
(= )Assessing Your Potential for an | (~ )Conducting a Feasibility Study
Entrepreneurial Career (4 )Protecting Your Idea
(= )Exploring New Business Ideas | (-+ )Arranging Financing
and Opportunities (+ - ) Preparing Your business
(= )Buying a Business Plan
(7 )Considering a Franchise
(= )Conducting a Feasibility Study

B P33 & 27 3

HArp £

This course will explore issues of international financial management with
emphasis on the exchange rate parity conditions, determinants of corporate
hedging and cross-listing decisions, and topics of international syndicated

loan markets. Course supplements include papers of related topics.

(- )Basic International Financial (4 )Testing Parity Conditions:
market concepts (-+ )Exchange rate PPP: Big-Mac
(= )Two way quotations for FX and index
interest rates (-+ - ) Exchange rate UIP: Carry
( = )Non-deliverable Forward Trade
(NDF) -+ =) Exchange rate CIP: Hedge
M % | (= )Target range Forward (TRF) investment positions
(7 )A simulation game of FX (-+ =) Exchange rate exposures
trading (= ) Corporate Hedging issues
(= )MGRM case (- 7 ) International cross listing
(= )China Telecoms case issues
(~ )FX forecasting tools and their (-+ =) International syndicated
evaluations loan issues
FFeésdgn
s ErPEPAGHAPRTA ABRT LA A BT HE
AR B o Em REARMBRTEM O HF 53
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This course will cover fundamental time series models and their application

on the financial data, especially equity returns, interest rates, and exchange

AR B rates. At the end of the semester students should be able to conduct empirical
research on related issues.
(- )Difference Equations
(= )ARMA processes
. . (= )VAR models
B A . ) .
(2 )Unit Roots and Cointegration
(7 )ARCH models
(= )Extreme value theory and Value-at-Risk
AEAFART K%
After taking this class, students are expected to be able to conduct
#A2P ¥ | industry/company analysis independently and make appropriate
investment recommendation for potential investors.
This class is offered to provide students with a basic understanding of
F M E industry analysis and investment strategy. The class consists of three major
parts: industrial competitive analysis, financial analysis, and valuation.
PTE 4 b % AR
e | PFAMF A RETLETEGEFATER AL S SRS AR
DT | b 4 RAHRAT ER L5 B e
(= )Digital Banking
(M empaPah'sin
FEEAE | (4)3 AM &P MR

(- )Asset Management Industry Overview
("L - ) ELN . SR djglx,ﬁ-’(;&;"ak
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(=) Business practice of a regional investment bank( ¥ 3 3| 4% ¥ 4217

TR AL

AFEAYT CEH¥BERHAFP)

The purpose of this course is to provide students with a basic understanding

of Taiwan industries. After taking this class, students are expected to have

AR 1 . . . :
the basic industrial knowledge to conduct industry analysis report and to
make their investment suggestions.
This course consists of two major parts. The first part includes student group
and individual reports, and second part is talks by industrial practicians. It
T will cover the major industries in Taiwan, such as electronics, financial
industry, Bio industry, and some other traditional industries. Students are
required to prepare questions before the class, raise questions in the talks,
and give their reports afterwards.
REESEFT R CE¥ BERFAP)
g p After taking this class, students are expected to have the basic global capital
market knowledge to conduct their investment suggestions.
The purpose of this course is to provide students with an international view
of investment in global capital market. This course consists of two major
parts. The first part includes student group and individual reports, and second
1+ kM F | part is talks by industrial practicians. It will cover both equity and fixed

income investment in developed, emerging, Asian and Taiwan markets.
Students are required to prepare questions before the class, raise questions in

the talks, and give their reports afterwards.
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2 &R F B SAE

(1) To familiarize the students with some analytical tools of modern

A% P ¥ | microeconomics.
Q) - T HKFELEmmMP AT E - RAIF AN FEY &
PREIRRTOERGFLEF LTS -
This is the first half of a one-year Ph. D. level microeconomics course. I will
R expose you the notions of decision under uncertainty, risk aversion, and

some applications associated with them. Game theory may also be

introduced.

ABEHA 3 (- ) SRS

HArp &

(= )To recommend to an editor whether a paper is suitable for publication
or not.
(= )To provide the author with useful feedback on his manuscript even if it

is not to be published.

B NS M E B AR 2 1]% RN S S I
Mg eyt (- )
To recommend to an editor whether a paper is suitable for publication or not.
#AZ P % | To provide the author with useful feedback on his manuscript even if it is not
to be published.
Comments about the overall evaluation of the paper.
The paper’s significance for the field and its appropriateness for the journal
) N to which it has been submitted, both
B

* in terms of originality- is the contribution substantial enough?
* in terms of subject matter - is the topic pertinent to the statement of

purpose of the journal?
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aMEAES (- )

R A SR IR R s M

FAZP % | Advanced macroeconomics, but as we’re the department of money and
banking, we’ll focus particularly monetary theory and policy.
We should cover the following four topics:
(1) ~ Traditional Keynesian macroeconomics
R (2) ~ Theory of monetary policy
~ %

(3) -~ Historical aspects of money and banking
(4) ~ Theory of money and credit
More details will be provided in the first day of class

AR () S EEE S

HArp &

Over the past two decades, the continuous-time model has proved to be a
valuable tool in the development of finance. Although continuous-time
framework is mathematically more complex, it however provides more
detailed theoretical solutions than can otherwise be obtained from its
discrete-time counterpart. This course therefore is designed to cover asset

pricing theories in a continuous time setting.

In this course, we will first analyze models of individual consumption and
portfolio choice and their implications for equilibrium prices. Then we will

study the contingent claim valuations based on the principle of no arbitrage.

i The articles covered in this course include some of the classic papers in the
field as well as a vast amount of research on default-free term structure
models and some more recent research in modeling default risk.

i€
PR L R B MR TR Y ant g0 0 X TR

AP |2 E - HERFZ AT e ERE AR B
FECENBAGHEAT LY
(ORI #3832

TERrE | (G R R ARMBPIIR Y Gt g S

(Z)iFr L BB * 2283 2
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AP &

Over the past two decades, the continuous-time model has proved to be a
valuable tool in the development of finance. Although continuous-time
framework is mathematically more complex, it however provides more
detailed theoretical solutions than can otherwise be obtained from its
discrete-time counterpart. This course therefore is designed to cover asset

pricing theories in a continuous time setting.

In this course, we will first analyze models of individual consumption and
portfolio choice and their implications for equilibrium prices. Then we will

study the contingent claim valuations based on the principle of no arbitrage.

i The articles covered in this course include some of the classic papers in the
field as well as a vast amount of research on default-free term structure
models and some more recent research in modeling default risk.

FFEERERS I
This course is to prepare students for familiarity with the subjects of

A2 P % | Securities Markets as well as Market Microstructure and for the ability to
conduct quality research in the Market Microstructure area.
(- )Overview of Market Microstructure
(= )Price Behavior and Market Design

) . (= )Components of the Bid-Ask Spread
B A

(= )Liquidity
(I )High Frequency Trading
(= )Tick Sizes
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(= )Short-Sale

( ~)Order Flow

(4 )Market Information Process and Price Discovery
(-+ )Market Structure and Trading Behavior

* ¥ & A

AgARI & B*ﬂ*ﬁﬁ*&%*lﬁﬁﬁﬁﬁ$ﬁvﬁp?%ﬁf

@%7%% hoiP o P AR o ARARABR LA B A G MM s
W&i kT i d Fﬁwﬁt%ﬁ»*%XP SRR ¥
e i & 1a pe & o #-7 FrAvie B-PAix 4 ﬁﬂ’ﬁ\ém Fr AAP AL 0 ER
T e A R AR SRR EHRT AL LA R e e b
%%ﬁﬁﬁpwﬁ*wﬁﬂ’uﬁwwgﬁé&1?%@2’Bﬁa
FREEYHAL T RABAFHABE L E Y > T 7
P EMTHILDE & o
(-)PEAFTNENE
sapg |[CIRAEEE |
(Z)2 & AMIr kT MEZH
()2 ApMir&ms BT &
O RP ks
(= )Understand the empirical contributions of corporate finance,
S i (= )Learn different empirical approaches used in corporate finance
literature
( = )Prepare to conduct independent empirical research on corporate finance
This Ph.D. course is aimed to give you an overview of empirical
e contributions of modern corporate finance, and prepare you to conduct

independent empirical research on corporate finance which could potentially

leads to your dissertation.
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This course is designed to train the participants in comprehending financial

theory on multinational financial management, and solving them with the use

AR 1 . : L . .
of continuous-time general equilibrium model and stochastic differential
equations.
(- )Introduction (= )International Capital Structure
(= )International Stock Markets and | (= )International Financing
Pricing Models ( ~ )Foreign Direct Investment
[T (= )Foreign Exchange Rate and (4 )International Mergers and
Market Acquisitions
(2 )International Diversification (- )International Cost of Capital
and Asset Allocation (+ - ) Other International
(7 )Hedging and Cross Hedging Corporate Finance
MBgEE (2)
To recommend to an editor whether a paper is suitable for publication or not.
PAZP 1% | To provide the author with useful feedback on his manuscript even if it is not
to be published.
Comments about the overall evaluation of the paper.
The paper’s significance for the field and its appropriateness for the journal
i N to which it has been submitted, both
B

* in terms of originality- is the contribution substantial enough?
* in terms of subject matter - is the topic pertinent to the statement of

purpose of the journal?
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DEPARTMENT OF
RO
FiMHMLE

RIS BiT—

HIRFALSL e
Cambridge University, Ph.D in Land Economy Indiana University, Ph.[) in Business Administration
Hesearch Subjects: Hesearch Subjects-
* Real Estate Finance and Economics + Investing

*  Financial Management

« entrepreneurial management
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BREE
BEHR

Universily of Hllinois at Urbana—Champaiqgn, Ph.[D in Finance

R
e

Universily at Buffalo, the State University of New York Ph.[) in Finance

Hesearch Subjects:

+« Corporate Finance
+  Investments

+ Futures

63

Research Subjects-

Corporate Finance
Mergers and Acquisitions
Repurchases

Corporate Governance

Agset Pricing



DEPARTMENT OF
F INRNCE

MATHRAL CUEMCEHY VRITERSITY

=

HE
Indiana University, Ph.D in Business Adminisiration Louisiana State University, Ph.[) in Finance
Hesearch Subjecis: Research Subjects:
« Corporate Finance »  Market Microstructure
« Financial Market * Corporate Finance

+ Investments

*  Financial Institutions Management
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Lancaster University, UK, Ph.[) in Finance

Hesearch Subjects-

* International Finance
» Exchange Rate Models

« Central bank Interventions
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BE%H

HE

University of fowa, Ph.[D in Finance

Hesearch Subjects-:

Behavioral Finance

Investments and Market Microstructure




DEPARTMENT OF

FIMHMCE

-

RRLEE i
V175404 E2E
Mississippi Stafe University, Ph.[D in Finance SIEEE

University of Warwick, UK, Ph.[) in Finance

Hesearch Subjects-

Research Subjects:

* Inwvestment Portfolio Management

+ Corporate Gowernance * Asset Pricing

«  Mergers and Acquisitions *  Risk Management

*  Financial Innowvation
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DEPARTMENT OF
F INAHCE

w1

BRI BB
Rutgers University, Ph.[) in Finance and Economics

Columbia University, Fh.[) in Economics

Research Subjects: Research Subjects:

* |Investment Portfolio Management «  Asset Pricing

* Corporate Governance *  Investments

« Mergers and Acquisitions * Corporate Finance
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University of Housiton, Ph.D in Finance

Research Subjects:

+  Corporate Investment and Financing Strategies
* Corporate Gowvernance
+  Executive Compensation

+  Mergers and Acquisitions
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