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This course provides some advanced topics to the empirical finance and analytical
tools for students to understand how to do finance research.

The course covers a broad range of topics including research in finance, from market
efficiency to behavioral finance, market microstructure, China research, and asset
pricing models
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This course is designed to provide you with the exposure to empirical finance in a few
We will start with the

important topics, especially related to cross-section studies.

advanced topics, so you need to have some background in finance.

You are expected to be comfortable with basic statistics, regression analysis, and

statistical tools.
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B Class 1 2/26
B Class 2 3/05
B Class 3 3/12
B Class 4 3/19
B Class 5 3/26
B Class 6 4/02
B Class 7 4/09
B Class 8 4/16
B Class 9 4/23
B Class 10 4/30
B Class 11 5/07
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B | will give several lectures in the classes to introduce empirical finance.
Students are expected to present the papers assigned in the classes.
B Students must prepare to discuss and critique selective core papers on the

reading list.

B Students must hand in a one-page summary and critique of selective core

papers.

Research in Finance
Market Efficiency
paper presentation
Empirical Pricing Models
paper presentation
Event Studies, paper presentation
Behavioral Finance
paper presentation
Market Microstructure
paper presentation
Final Report
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There is no textbook for the course.
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Most Papers are from Journal of Finance, Journal of Financial Economics, Review of
Financial Studies and so on.
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There are some articles that students will be assigned to read and presented in
classes.

The summaries will be graded A, B, C, or D depending on the contributions
/understanding of the summaries.
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Grading will be based on class participation and classroom presentations
(20%)

Class presentations and summary of the papers (30%)

One Project (50%): There will be a term project. You are expected to work
individually. Each project is expected to make serious attempts to be
publishable in the future The project should aim at topics and techniques that
are related to what we discuss in this course. For the most part, the project is
quite flexible.



