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1. Lecture notes ‐ lecture notes will be available on the course’s UM learn site. Students are responsible  
      for checking UM learn and downloading the relevant material before each class. 
2. Computer ‐ Students are required to use their computer for every class and be ready to work with    
     Microsoft Excel. 
3. Other course material ‐ I will post announcements, notes, Excel spreadsheets, and other course  
      materials on the course UM learn site. You are responsible for downloading, printing, and reading the  
      relevant materials. 
 
RECOMMENDED TEXT: 

Simon Benninga and Tal Mofkadi, Financial Modeling: Fifth Edition, The MIT Press, Cambridge, 
Massachusetts, 2022. 

 
Please respect copyright laws. Photocopying textbooks or other reading material is a violation of copyright 
laws and is unethical, unless permission to copy has been obtained. 

Your course grade will be based on 

https://umanitoba.ca/coronavirus/students
https://umanitoba.ca/coronavirus/health-safety
https://umanitoba.ca/coronavirus/health-safety
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Please note that the term project grade is a combination of the grade assigned by me and group‐member 
evaluation. For the group‐member evaluation, students will evaluate each of the group members with 
which they prepared the term project. The group‐member evaluation is based on the member’s 
contribution to the analysis and write‐up of the term project. Please note that all group members are 
expected to significantly contribute to the project. Failing to meaningfully participate in solving the project 
will result in failing the course. Also, please remember that the only way you can do the term project and 
contribute to your group is if you are actually in class. 
 
The presentation grade is based on my own evaluation of every group member’s presentation. Every 
group member will be evaluated individually based on (but not limited to) criteria such as: analysis, 
understanding of the concepts, delivery, and communication style, and visuals. 
 
 

‐

 

 

https://portal.bloombergforeducation.com/
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Dates Topic 

 
Sep 7 to Sep 14 

Hypothesis Testing 

• The Rejection Region Method 

• P‐value Method 

 
Sep 14 to Sep 21  

Simple Linear Regression 

• Ordinary Least Squares Estimation of Beta and the Security Market Line 

• The Market Model 

 
Sep 28 to Oct 5 

Multiple Linear Regression 

• Estimating Fama‐French Three Factor Model 
• Portfolio Performance Evaluation 

 

 
Oct 12 to Oct 19 

Value‐at‐Risk (VaR) 

• The Parametric Method 

• The Historical Pattern Method 

• The Monte Carlo Simulation Method 

• Estimating Bond Portfolio VaR 
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Oct 26 Midterm 

 Nov 2 Option Pricing Models, Ethics in Finance 

• The Parametric Method 
 

 

Nov 9 Fall term break, no class 

Nov 16 to Nov 30 Building financial models 

Dec 7  

 
 

• 

• 

• 

• 

• 

• ‐

 

http://umanitoba.ca/research/orec/ethics/guidelines.html
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mailto:humanethics@umanitoba.ca
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https://umanitoba.ca/asper/student-experience/graduate-student-resources
https://umanitoba.ca/asper/sites/asper/files/2020-11/Asper-MBA-Student-Handbook.pdf
http://libguides.lib.umanitoba.ca/mgmtlibrary
https://umanitoba.ca/student-supports/academic-supports/academic-learning
http://umanitoba.ca/student-supports/accessibility
http://umanitoba.ca/admin/vp_admin/ofp/copyright/index.html
https://umanitoba.ca/student-supports/academic-supports/academic-integrity
https://umanitoba.ca/admin/governance/governing_documents/students/student_discipline.html
http://umanitoba.ca/student/advocacy/
http://umanitoba.ca/student/resource/student_advocacy/student_conduct.html
https://umanitoba.ca/student-supports/health-wellness/university-health-service
https://umanitoba.ca/student-supports/student-health-and-wellness
https://umanitoba.ca/student-supports/counselling-resources-students
https://umanitoba.ca/student-supports/academic-supports/student-advocacy/case-management
http://umanitoba.ca/livewell/
http://umanitoba.ca/human_rights/rwle/index.html
http://umanitoba.ca/human_rights/rwle/index.html
http://umanitoba.ca/admin/governance/governing_documents/community/669.html
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https://umanitoba.ca/coronavirus
https://umanitoba.ca/coronavirus
https://umanitoba.ca/coronavirus
https://umanitoba.ca/governance/governing-documents-students#student-discipline
https://umanitoba.ca/governance/governing-documents-students#student-discipline
https://umanitoba.ca/governance/governing-documents-students#student-discipline
https://umanitoba.ca/covid-19/health-safety#testing-and-illness
https://sharedhealthmb.ca/covid19/screening-tool/
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