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Learning Goal 1 Graduates will be thoroughly familiar with the specialized knowledge and

theories required for the completion of academic research.

11 Objective 1 Graduates will have a deep understanding of basic knowledge and
theories in their specialized area.

1.2 Objective 2 Graduates will be familiar with the latest academic findings in their
specialized area and will be knowledgeable about related areas.

1.3  Objective 3 Graduates will be familiar with research methodologies in their specialized
area, and will be able to apply them effectively.

Learning Goal 2 Graduates will be creative scholars, who are able to write and publish

high-quality graduation dissertation and research papers.

2.1 Objective 1 Graduates will write and publish high-quality graduation dissertation and
research papers

2.2 Objective 2 Graduates will be critical thinkers and innovative problems solvers.

Learning Goal 3 Graduates will have a broad vision of globalization and will be able to

communicate and cooperate with international scholars

3.1 Objective 1 Graduates will have excellent oral and written communication skills

3.2 Objective 2 Graduates will be able to conduct efficient academic communication in at
least one foreign language

Learning Goal 4 Graduates will be aware of academic ethics and will have a sense of social
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responsibility.

4.1 Objective 1 Graduates will have a sense of social responsibility.

4.2 Objective 2 Graduates will be aware of potential ethical issues in their academic career.
4.3  Objective 3 Graduates will demonstrate concern for social issues.
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M. ABERERFDE
Week 1: Introduction: The Field of Asset Pricing
Week 2-6: Consumption Based Asset Pricing:
B The Basic Model
B Incomplete Information and Learning
B Heterogeneous Beliefs
B Long Run Risk
B Habit Formation
Week 7-8: Production Based Asset Pricing
Week 9-10: Behavioral Finance
®  Overconfidence
m  Overreaction
Week 11-12 Other Topics
B Liquidity Risk
B Limits to Arbitrage

HAZ#Ei{AtE . 2015 F 12 B 24 H

A, #EH/A
LT EFZEFREEES

7N BEFEEF T TRERAFRINA
t. ##
. &%HHE

Cochrane, J., Asset Pricing, Princeton University Press, 2001.

Duffie, D. J., Dynamic Asset Pricing Theory, Princeton University Press, 1992.
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Huang, C. and R. H. Litzenberger, Foundations for Financial Economics, Elsevier Science

Publishing Co., Inc., 1988.
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