| nvest nent s
Busi ness Adm ni stration 315

Section: E100
Term 2002 Spring

I nstructor: Cheung

Ofice: WK 3329

Phone: 291-4675

Di scussi on Topi cs: Course (bjectives:

The focus of this course is on financial markets and securities which are traded in them
fromthe point of view of an investor. Special attention will be given to analytical nethods
to investigate the "true value" of an asset, to determine optimal portfolio holdings and to
identify "abnormal profits" and arbitrage opportunities.

The purpose of the course is not to provide "how to invest" recipes, but rather to present an
overvi ew of some of the issues and the concepts in this field. In addition, nore advanced
400 |l evel courses will rely on nodels and tools covered in this course.

Cour se Cover age

The main topics to be covered in this course are:

1. Bond valuation and the termstructure of interest rates

2. Portfolio selection

3. The rel ationship between risk characteristics and the expected rate of return, (CAPM and
ot her nodel s)

4. Stocks, with enphasis on valuation

5. Market efficiency

6. |l nvestnent managenent and performance eval uation

Gradi ng: 15% Assi gnnent s



| nvest nent s
35% M dt er m Exam

50% Fi nal Exam

100%

Requi red Texts: Bodie, Kane, Marcus, Perrakis & Ryan, |nvestnents, 3rd Canadi an ed,
MG aw Hi || Ryerson, 2000.

Recommended Texts:
Mat eri al s/ Suppl i es:

Prerequi site/ Corequi site: Prerequisites:

BUS 207 (or ECON 301), BUS 312, BUEC 333; 60 credit hours.
Not es:
This outline is derived froma course outline repository database that was maintai ned by SFU

Student Services and the University’s IT Services Departnent. The database was retired in
2014 and the data mgrated to SFU Archives in 2015.



