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Capital Asset Pricing Model Applied in Financial Data Analysis &
Market
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Session Plan

Schedule
Professor Warm Up

TA Preview

Lecture 1

75 Lecture 1

Lecture 2

75 Lecture 2

Lecture 3

75 Lecture 3

Topics
Course Introduction and Greetings
Course Preview and Introduction

Objective: Statistics and Econometric Analysis
Z2I B KRITSHEDT
Description:
® Introduction to Statistics and Regression Analysis
® Statistical Inferences and Hypothesis Testing
® Introduction to Financial Data and Returns
Calculation

Sit5SER3SH
st 5RigRK
W SHEIRN R ITE
B EME :
EmHENME, FINNESRERGE. RAMESFIE
Objective: Time-series Properties
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Description:
® Autoregressive (AR) model and Simulation
® Moving Average (MA) model and Simulation
® Non-stationarity of Financial Time-series Data,
Unitroot test
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Objective: Efficient Market Hypothesis
FIBiR: BHBERR
Description:
® Introduction of the Efficient Market Hypotheis
(EMH)
® Statistical Models for EfficientMarket Hypothesis
® Testing for the EfficientMarket Hypothesis
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Lecture 4

75 Lecture 4

Lecture 5

75 Lecture 5

Lecture 6

Reading Materials

Objective: Financial Market Models
FIEiR: ERhHER
Description:

® Capital Asset Pricing Model (CAPM)
Fama-MacBeth Regression
Fama-French Three Factor Model
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Objective: Financial Market Integration and Volatility
F3Bin: ERHH—MESKMNE
Description:
® Market Integration, Nonstationary Time-series
cointegration
® Financial Market Volatility
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Summary, and Q&A
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