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Course Description

This introductory course focuses on the fundamentals of investment analysis
and asset pricing. The course examines modern portfolio theory, the capital
asset pricing model, arbitrage pricing theory, corporate and government
securities, stock and bond valuations, and derivatives. Students are
equipped with a foundational understanding of various investment
alternatives and the methods used to assess their value. 

Topics include Investment environment and financial instruments, Capital
allocation to risky assets, Efficient diversification, Capital asset pricing
models, Arbitrage pricing theory, Bond prices and yields, Term structures,
Equity valuation models, Option markets, Option valuation, Future markets.  
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