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1 Overview

This course provides a broad introduction to modern asset pricing research.

2 Grading

Your grades will depend on two aspects of your performance: (i) Assignment: 40%; and (ii)
class discussion and presentations: 60%.

3 Course Outline and Readings

There is no required textbook.

3.1 Lectures

I will lecture on Factors, Structural Estimation, Quantitative Theories, and Macro Finance,
respectively. The slides based on my published articles are available on my research page:

https://theinvestmentcapm.com/research.html

I have pre-recorded lectures posted at:

https://www.youtube.com/channel/UC0ZcbcXnmU8YhhtER5RpHJg

I will comment extensively on the related literature and possible future research in class.
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3.2 Papers for In-class Presentations

In the remainder of the class, we will study recently published articles in asset pricing
together. We will do student presentations in class. I will have you search the top 3 finance
journals for papers that interest you. My only requirement is that the papers you choose to
present must be published within the past 3 years, 5 at most. And the papers should be in
asset pricing, broadly defined, however.
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