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SYLLABUS OF RECORD

L. Catalog Description
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1 credit
(1c-0l-1cr)
The course will cover the functions of the stock market, including setting investment
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desired investment goals, determining methods for analyzing and picking stocks, and
evaluating the performance of the stock portfolio.

1I. Course Outcomes

Students will be able to
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2. Weighted-Average Risk
3. Mutual Funds
L Performance Evaluation (1 hour) [Report 9 — Calculate the Two Ratios on the
Constructed Portfolio]
1. Sharp Ratio

J. Options (1 hour) [Report 10 — Use Options to Buy and Sell Stocks that have
Options]

IV. Evaluation Methods

There will be ten reports and each report will be valued at ten points. So the final grade
will be out of one-hundred points. The reports will be graded based on the performance
of the stocks (3 pomts), the quality of the report (3 points), and the performance of the
portfolio (4 points), in light of achieving the mvestment goal. The undergraduate total
will be 100 points. _

Graduate students will be requlred to submlt a comprehenswe report relatmg to changes
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Additional Readings for Graduate Students:

Bali, Turan, Nusret Cakici, Xuemin Yan, and Zhe Zhang, 2005. “Does Idiosyncratic
Risk Really Matter?,” The Journal of Finance, 60:2, 909-929.

Bin, Feng-Shun, Lloyd P. Blenman, and Dar-Hsin Chen, 2004. “Valuation Impact of
Currency Crises: Evidence from the ADR Market,” International Review of
Financial Analysis 13, 411-433.

Callaghan, Sandra R. and Christopher B. Barry, 2003. “Tax Induced Trading of Equity
Securities: Evidence from the ADR Market,” Journal of Finance 58, 1583-1611.
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