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Program objective 1 Introducing frontier theories of finance, economics, and management;
helping students establish the ability to apply theoretical knowledge and solve real world
financial problems. Specific objectives include

- Obtaining systematic understanding of finance, economics, and management theories;
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- Mastering quantitative analysis skills;
- Applying theoretical knowledge in class to real problems.

Program objective 2 Building strong communication skills to help students work in financial
institutions and companies. Specific objectives include

- Fostering strong oral communication skills;

- Fostering effective written communication skills;

- Building team work spirits.

Program objective 3 Establishing social responsibility and business ethics.

Program objective 4 Gaining an international perspective. Specific objectives include
- Understanding the cultural variety in the financial industry;

- Knowing different financial systems around the world;

- Preparing for effective work at multinational financial institutions.
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Week 1 Introduction

Week 2 Quant Fund Management

Week 3 Stock Market Anomalies: Literature Review
Week 4 Technique and Data Session (Data Vendor)
Week 5 Quant Fund Strategies

Week 6 Industry Expert Lecture 1 (CIC)

Week 7 Quant Fund Implementation: Special Topics
Week 8 China Market Strategies

Week 9 Industry Expert Lecture 2 (CIC)

Week 10 Quantative Investment Research Method

Week 11 Product Design Presentation
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Week 12 Final Exam
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There is no textbook for the course, although I have designed the course to be compatible with
the future graduate-level text in finance.

Most Papers are from Journal of Finance, Journal of Financial Economics, Review of Financial
Studies and so on.
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® Grading will be based on class participation (15%)

®  Presentations will be graded (40%).

® Final examination (45%)



