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Be/ 7 m) S B b e, PR S KRR AL BT kAR, BE
T At RN E . M RFARFAT AEBUER T SL I = /67 F4E. Taube
B R KA POR 2 TR AR A, FBRFEA T, IF
TEP S E R KIS T 22 A AR 22 AR 30T 1998 4F3K18 1 TL IR -
B2 FEARHRAL A B ERIR AR OR 5 2 i, ARl B HR T2 8 2B ifo & BFH 5T T,
W TE R K SRR e 204% , FFRAE BRI AN [ 22 Flr K AR 25 e 4% o At e SR BRI
B H ) S 2K, IFERRIIN AR T 7 b AN EGE SR AT & i 0] 25 2 2= HRAT,
WO B P2 (EAMSA) FEJ. MAERIHEHFL. Pl Bk DL A [ il
R BN B FE S 4T SSCI R RIHTIR R T XEHRIW . EERM TR E
BRI, WAV,

-17 -



WA (P30 . EHEFEH S 54 FBERANR

AL (H) . Frontiers of International Trade and Economic Policy
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YHESMA LT HFERAZRER, TaEkib@d. R Rak, R
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FHANA:

R, HAM R A AT EW T A, 320 7T U a4 E PR 52
W R AR R THIEK . MR A Py, 5 TR8h . hESE S F 45§ FE . 7 Journal
of International Economics. Journal of Labor Economics. Journal of Development
Economics. Journal of Environmental Economics & Management. Journal of Urban
Economics . Journal of Economic Dynamics & Control . Journal of Mathematical
Economics %5 [ Fr—ITI AR TR, LEZRKET (HERR) 1 Gir
HARDY AR CRAHD)  (ERINRY (SHHEE) GLRMN) SHkL2 k%
o PFH/HAEFRAEGFFo/NGER (2011 4F)
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Topics on Sustainable Finance and Quantamental

WA (F30) -

Investment
2RO 1 20 18
TR A R
A RN AL R
‘ Sumit Agarwal. Lingjie Ma (Z47%)
—hARTTND
AR 2H:

This course is an introduction to topics with a focus on Sustainable Finance and
Quantamental Investment. The course will cover two parts:

(1) Sustainable Finance

The part discusses the fundamental concepts to understand how sustainability
issues have become relevant to the investment decisions by corporate managers,
professional investors, and any participant in the market. It aims to provide basic
understanding and analytical skills in sustainable finance to students interested in a
career in finance and prepare them to take other advanced finance courses. Students
will learn how ESG factors affect the various sectors in finance, how to interpret these
metrics of companies to access financial returns, and how to measure risks associated
with sustainable issues such as climate change. Sustainable investing is now a
common practice in the financial markets. It also covers basic knowledge of impact
investing and sustainable and responsible investment by investment firms.

(2) Quantamental Investment

This part introduces a new frontier investment approach in finance, quantamental
investing. Quantamental is a combination of fundamental and quantitative analysis
with the target to obtain both depth and breadth for investments. Emerged during the
2008 financial crisis, this new approach has gained momentum during the recent 15
years in industry. The course will introduce this new approach systematically and
demonstrate its applications in investment, step by step, across different asset classes
in an industry setup.

ARURFETE T A sk il 5 B AL B PUORHTE £ %G, mIHreEeali
RERANIRS FIE AL S, 70 W w]Hp 8k (] R AR e e 45 B TR SR 242057 =) ESG
PRI Al U 55 2, o] g X Se 98 AR PR AU RT3, I PPl 5 AR 55 7T
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FHANA:

Sumit Agarwal

Sumit Agarwal is Low Tuck Kwong Distinguished Professor of Finance at the
Business School and a Professor of Economics and Real Estate at the National
University of Singapore. He is the Managing Director of Sustainable and Green
Finance Institute at NUS. He is also the President of Asian Bureau of Finance and
Economic Research. Sumit’s research interests include issues relating to household
sustainablity, financial institutions, household finance, behavioral finance, and real
estate markets. He has published over one hundard research articles in journals like
the American Economic Review, Quarterly Journal of Economics, Journal of Political
Economy, Journal of Finance, Journal of Financial Economics, Review of Financial
Studies, Management Science, Journal of Financial Intermediation, Journal of
Money, Credit, and Banking among others. He is the co-editor of Real Estate
Economics and an association editor at Management Science and Journal of Financial
Services Research.

Sumit Agarwal, H NI E 7 K225 %2 Bt Low Tuck Kwong s i &l = 4%, &3F
HPh i Ba%, AR RO R, BRI ST 5T T,
Management Science & £ %, WGBS K ERTFrE kR Sl . FKiE
SRt AT NS RN R T AR S R . 7E American Economic Review,

Quarterly Journal of Economics, Journal of Political Economy, Journal of Finance,

Journal of Financial Economics, Review of Financial Studies, Management Science

S [ PR TR A T A R 98 S AR

Lingjie Ma (547

Lingjie Ma has 15 years of experience developing global multi-asset
investment strategies. He has worked as both a head of research and as a portfolio
manager in the investment industry, overseeing full-spectrum investment process and
business management. He joined the University of Illinois at Chicago in 2016 as a
clinical associate professor in finance. Dr. Ma is a frequent public speaker on
quantitative investing and quantamental strategies.

L eNBHANAE 15 FHE BIRE U B B RIS 256 Al S SRR BT AL
MRFEMRGHEGEH, WE 2T MRRFERENLSER. T 2016 N
NFRIERREZ A8, e Eax .
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WA (P30« SRSHIES T

IR (30 Empirical Methods in Finance
For 1 CAin 18
FEER AL AT

R EVE N/ BAL R

CRERERE D | Yong Chen (Ff5) . Wenlan Qian (& 3T

W4

This course is an introduction to empirical finance with a focus on selected topics and
econometric methods. The course will cover two parts:

Investment Management and Investment Performance Evaluation

This part provides an overview of the principles and practices of investment
management, as well as the techniques for evaluating investment performance. The
goal is to help students explore the fundamentals of portfolio construction, asset
allocation, risk management, and methods for evaluating investment performance.
Applied Econometrics

This part introduces you the empirical methods and data used in the current
economics and finance research. The overall approach is to understand the common
methods and research design in the empirical research, combined with an intensive
reading and replicating (and even extending) of prior empirical work. The goal of the
course is for you to better appreciate and develop the methods, approaches, and
intuition of the empirical research in economics and finance.

KRR EVET LIRS/, B r R R E LS SR SRR
B, NARGTEREIEN . SRR A S E LIRS ROR . FIR, IR
SEAIE IR EE A 22 5F o 5 G R 7T O N 5 Gl S5 3] T I e it Sk
EAE . PRAR B R8I0 AR B AR IR B PR AU BE AL TR, RTINS - AT I
RUSCUERE FE TP R S EAE, AR RIS SO A JE B I Sl

FHANA:

Yong Chen ([&RE)

Yong Chen is a Professor of Finance, the David R. Norcom’ 73 Endowed Professor,
and Coordinator of the Finance Ph.D. Program at Mays Business School, Texas A&M

University. Prior to joining Mays Business School in 2012, he was on the faculty of
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Virginia Tech. Dr. Chen received B.A. and M.A. in Economics from Nankai
University and Ph.D. in Finance from Boston College. Dr. Chen’s research area is
empirical asset pricing and investments with a focus on the interaction between the
investment of hedge funds and the behavior of asset prices. His research has been
published in leading academic journals including the Journal of Finance, the Journal
of Financial Economics, the Review of Financial Studies, the Journal of Financial
and Quantitative Analysis, and Management Science and practitioner journals
including Financial Analysts Journal and the Journal of Investment Management, as
well as presented at numerous university workshops, academic and practitioner
conferences, financial policymakers, and hedge funds. His research has received
several awards and grants, such as the Graham and Dodd Scroll Award from the CFA
Institute and a research grant from the Q group. Dr. Chen has taught advanced
investments, derivatives, portfolio management, and empirical asset pricing at the
undergraduate, MBA, MSF, and doctoral levels.

WRES, FETEEEHTAR ORI i o e e il 2% . David R. Norcom 4§ B #(#% .
FE 2012 SFINAMEHRG 2B 2 B, Al 7R 35 R ML TR A3 BT T Qs 52
UEBE P E N AR BT, E I TR b SR 5 R AT N IR IR BAR AT . 7R
Journal of Finance, the Journal of Financial Economics, the Review of Financial
Studies, the Journal of Financial and Quantitative Analysis, ~Management Science
S PRIIERIA T A R 2 IR 18 3. MW 72 UGRIF M BB, #lin CFA the
M A Graham and Dodd Scroll Award DA Q group FITF 5T % Bl

Wenlan Qian (£%3CiR)

Wenlan Qian is Professor of Finance and Real Estate and Ng Teng Fong Chair
Professor in Real Estate at the NUS Business School, and director of the Institute of
Real Estate and Urban Studies at the National University of Singapore. She is fellow
of the Asian Bureau of Finance and Economics Research, Luohan Academy at
Alibaba Group, and the Homer Hoyt Weimer School of Advanced Studies in Real
Estate and Land Economics. Currently, Wenlan Qian is editor of Real Estate
Economics and associate editor of Financial Management.

Wenlan Qian's main research interests are household finance, real estate, digitization
and FinTech, and financial intermediaries. Her research is accepted for publication at
top academic journals such as American Economic Review, Journal of Financial
Economics, Review of Financial Studies, Review of Economics and Statistics,
American Economic Journal: Economic Policy, Management Science, Real Estate
Economics, Journal of Financial and Quantitative Analysis, and Review of

Finance. She is also the recipient of multiple prestigious external grants.
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B, e ST b b . AR IIU L AR (ABFER) | R B AR
V2 0 DA e s B E AP 3 B B 7 R b 28 5 v R T B [ 9 53 o BRAT: Real
Estate Economics YT F % Financial Management ¥ 8] 3 % .

FEBRIGB AR E SR ™ B 5eRBE. et TFRBERK
* £ American Economic Review, Journal of Financial Economics, Review of
Financial Studies, Review of Economics and Statistics, American Economic Journal:

Economic Policy, Management Science, Real Estate Economics, Journal of Financial
and Quantitative Analysis, Review of Finance %5 [E BRI #AF)
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FO) 1 I 18
PR AL : THENLEERL

WREEVEN/BAL R WuRE (MRl « WH K ABeT . Harss b
—INIITND - 50

WREN4:

AR B TESCHL P AR 1 BB B, B RS AR T L e A BRI 5 T
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FRBATIRE, 70 A TERTI U SRR WA S EE SEER T T R » %R AR
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FHANA:
WIH K s B RSB B # 3%, Lee Kong Chian Fellow, & AT#T N3 rg e 2R
TRFREE G 2018 4T RERFHRGE L5240, FFEIR1T 2019 4 CCF 1
FHE RSO ACM KEX M FH LR 0. Bl FREFR 5T BN
RS N TR e S At H O N T B B0 TR DA S 22 4 Ak &%
MW ST ERFRRLZ RS, HlW FSE, ICSE, TSE, TOSEM, ICLR, ICML,
NeurIPS, ICCV, CCS, TDSC and TIFS, HH U/ 3k1F ACM SIGSOFT 7 H i 30 %
(FSE’16, ASE’19, ISSTA’22, ASE23) VI —{kX APSEC fHE 3% (2020) .
FrBeT 4, B TR K 22AE BHEOR = B di AT B B 2% . dh T 2020 4F 1 2014
G [ NEaRE LN 2/ T =Ry N 280 3 B e o IV 1 K e =2 A SR G Oy e 2
PARRD RS BETE 7 sk R Hp o W (0 TR, i 48 T o e A, OB ) A, DA R R
BRI A . Wt ) 20 RIUHE T R I R RAE TR 2 WORIAT |, o — I3k
ACM SIGSOFT 75 Hit 344, 2024 Google Research Scholar Award K153 .
M4, BORSEER A EME RN LR R R, Timi 2 X8 T(KTH
Royal Institute of Technology) LA PU IR 5 SRAFHH A0 2 5 Ar o b XA 5 32 2
P TR TR, A% B SR sRRa Il 8 A AR #h T A bz
HAEE, DU S R N B AT 77 BRI R e e, LLES
—{E#F £ CCF-A ¥ ARSI TI(ICSE, ASE, TSE)K #B X £ 5, I8/ 2 T
SRSSCFIAT, 1 ICSE 2025, ASE 2024, TSE, TOSEM 26§52 /5 25 (7 2 Fl e 7
N
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WREN4:
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W0 TE A SO, B IR AT IE 45 22 R T T I 3R 97 5 %0, S s AL
¥ FE AV E e

FUANE:
WK H NS RSB 8%, Lee Kong Chian Fellow, & 4T#7 indi me v #
TRFREE G 2018 4T RERFHAGE L2240, FFEIR1T 2019 4 CCF 1
FHH LR ACM REXMMFH L., BHarsoh TP o8 A
WP AE N TR e S Ak, H O N T B B0 TR DA S 22 4 Ak &%
MW ST FRRBLZ RS, Bl FSE, ICSE, TSE, TOSEM, ICLR, ICML,
NeurIPS, ICCV, CCS, TDSC and TIFS, 14 ¢k5k45 ACM SIGSOFT A H i ¥
(FSE’16, ASE’19, ISSTA’22, ASE23) V)& —Ik APSEC fHE 3% (2020) .
FrBeT 1, B ATE SN K 2ME BHEOR = B di AT B B 2% . i T 2020 4FF1 2014
S5 0 IR B TR 2N B 2R AG e 2 A 2 2« b B LB T
AR R B8 7E v bk A2 A T B R e, an e 48 R & In) R, ROl i, DA S B
R LS . W) 20 RIUVH TR 8 K RAE T 2= WA b, Hor— TR 3R
ACM SIGSOFT A H 344, 2024 Google Research Scholar Award K155 .
M4, BORSEER A EME RN LR R R, Timi 2 X8 T(KTH
Royal Institute of Technology) LA PU IR 5 SRAFHEH A0 22 5 Ar o b XA 0 32 2
LR TR TR, A% B SR sRRE I 8 A AR P Ah T B A S bz
BB, DI ST R N B AT 77 BsR AR R et . G LLES
—{E# £ CCF-A ¥ ARSI TI(ICSE, ASE, TSE)K #B X £ 5, I 40412 1
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FIHANA:

HRBI R H IR R R E A BIR, I E P8 B R FRAA LA I
VR A A R FL I R S AT 3G L R AN 0% A o N ATy A SRR B R
BIFFC R A 2 A 1 B Bl i, 146 TEEE Spectrum, Apple Podcasts, NSF
Science360 News 4%, JFIRZAEF LT £ EFRYITIFI I EASER 200 &
RSEARIR, WA 10 ZHERER . HEZANERERTNE 5. B RE
PRI ZAE B G I KA 44 2 A 2 ] N SARRT AL S il R, (04 IBM,
NVIDIA, INTEL, Global Foundries, Marvell, Qualcomm, Texas Instruments, %572}

Gie
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9T ia e MWL A P v R B AR SR AR 8 5 W B 55 E 0T I AROUL B 2 T ) SR
BE—20 NGt 3 0 A AP AS T BEAR SR R ARG U . A2 B 7EE
A SRR IR AT G 77 2 A R B W U5 5 R T, RIS Ay ik — 2 3]
12— e AN IR 550 R A AT A U Y i 8 L E R SR BRI i %

FHANH:
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7D T R 46 B0 (R B T 5 AN S A A Ol T A A 0 2 S AR T L 19 T i
7, ERMSS5EK 973 HRITH . B 863 1MW H . EK AR L
UH R BARHAHEES T H ST TR, SRRETEARRHERIR, KR
ARAUFAR K SCLRLF IR L 200 RFF,  BAEE — R BN S 0 SREALE KR B LA 7
Tji, #HAE Scientific Reports iZs. 37 M+ Ll L 54 20 RN, BRARA
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Mathematical logic:Definability and Infinite Combinatorics:

WFEAFR (33) ¢ The curious cases of MAD families and maximal cofinitary
groups

For 1 I 18

TR AL Her Bl b

R VRN AL R
AN -

David Schrittesser M5 /R7E TV K2

[LEIRAE

A curious phenomenon in set theory is that often, objects which are constructed using
the Axiom of Choice must display very irregular properties, and as such, cannot have
a simple definition. An example for this are MAD families. It was somewhat of a
surprise that very similarly defined objects, the maximally eventually different
families, can be constructed even without using the Axiom of Choice, and in fact,
they can be defined by a formula using very few quantifiers, making them very simple
objects from the point of view of descriptive set theory.

In this course, which is intended for students which have already taken a course in set
theory, we give detailed proofs of these results and discuss all the necessary
prerequisites. The goal is to give a quick but thorough introduction which brings the
student to the edge of current research, including some of the still open questions in
this particular area.

TE: NI BCER LS, IS TEEIEIR, XKIW5ET.

TR R, %S,

RS ARE. WA,

FHANA:
David Schrittesser is Professor at the Institute for Advanced Studies in Mathematics at

Harbin Institute of Technology. He specializes in descriptive set theory.
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WFEZFR (JL) : Mathematical logic:Aspects of Determinacy
FI1 1 T 18
FFER A : kb b
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‘ Alessandro Andretta # R K%
—EAATTN

R4

This course is aimed at students with some knowledge of basic logic and set

theory. In the first part of the course we introduce the Axiom of Determinacy and
show its consequences on the reals. In the second part we will look at more advanced
results. Possible topics are: consequences of determinacy for the Turing degrees,
measurability of \omega 1, the Wadge hierarchy.

e ADNEIAGCE BRG], TEEEEIR, WS,

FFRRE: —RIRINE, RIRESIR.

MR ARVE. WA

FHANA:
Alessandro Andretta is professor in Mathematics at the University of Torino (Italy).
His main focus is logic and set theory, in particular descriptive set theory, and large

cardinals.
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WFEAFK (93D :  Functional Analysis and its Applications
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Vladimir G. Troitsky/Fi] /R{H ¥4 K 2% . Pedro Tradacete/ /G ¥t 4

WA TR AL ey S ST . Denny H. Leung/#7 W13 63 K2 Timur

(5 —hr Nt A). Oikhberg/fF A v 7K 5 JE R 44-F B 7042 . Jan Harm van der
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2 B 3 M R B B ST U7 ), AETT AR EEAS  IA FAR AE A R T R
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