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I will give several lectures in the classes mentioned above to introduce topics in
investment and corporate finance.
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Class 1 Quant. Fund Introduction
Class 2 Management Quant fund management
Class 3 Quant. Fund Strategies (lectures)
Class 4 Behavioral Fund Strategies
Class 5 Mutual fund China market strategies

product designs

Class 6 A Proposal
Class 7 Market An Introduction of market structure
Class 8 Microstructure Trading costs management
Class 9 High Frequency Trading
Class 10 Product Design: presentation

Class 11 Final examination



Students are expected to present cases and submit final reports by groups.

In classes, | will work on the relevant literature and reference materials.
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There is no textbook for the course, although | 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%).

® Paper reading will also be graded (10%)

® Final examination (35%)



